
















































































































































































ST ATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH2019 
ATTACHMENT XVII 

INVESTMENT TRANSACTIONS 

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

DATE TYPE DESCRIPTION CPN {%} DAT_E YIELD{%} {OO_G} HELD ~A~NE~ {ll YIE~D.,~l 
03/29/19 REDEMPTIONS 

CD JPM CHASE 2.400 03/29/19 2.400 50,000 23 76,666.67 2.433 
CD BOWEST 2.750 03/29/19 2.750 50,000 88 336,111.11 2.788 
CD BOWEST 2.750 03/29/19 2.750 50,000 88 336,111.11 2.788 
CP RABO NY 03/29/19 2.370 · 50,000 11 36,208.33 2.405 
CP SOC GEN NY 03/29/19 2.410 50,000 16 53,555.56 2.446 
CP SOC GEN NY 03/29/19 2.410 50,000 16 53,555.56 2.446 
CP MUFG BK 03/29/19 2.440 50,000 21 71,166.67 · 2.477 
CP MUFG BK 03/29/19 2.440 50,000 21 71,166.67 2.477 
CP SOC GEN NY 03/29/19 2.500 50,000 65 225,694.44 2.546 
CP SOC GEN NY 03/29/19 2.500 50,000 65 225,694.44 2.546 
CP MUFG BK 03/29/19 2.770 50,000 106 407,805.56 2.832 
CP MUFG BK 03/29/19 2.770 50,000 106 407,805.56 2.832 
CP SCOTIA NY 03/29/19 2.460 50,000 225 768,750.00 2.533 
CP SCOTIA NY 03/29/19 2.460 50,000 225 768,750.00 2.533 
CP SCOTIA NY 03/29/19 2.460 50,000 225 768,750.00 2.533 
ON FNMA 03/29/19 2.355 50,000 73 238,770.83 2.399 
ON FNMA 03/29/19 2.355 50,000 73 238,770.83 2.399 
ON FNMA 03/29/19 2.360 50,000 74 242,555.56 2.404 
ON FNMA 03/29/19 2.360 50,000 74 242,555.56 2.404 
ON FNMA 03/29/19 2.380 50,000 78 257,833.33 2.426 
ON FNMA 03/29/19 2.380 50,000 78 257,833.33 2.426 
ON IBRO 03/29/19 2.470 50,000 85 291,597.22 2.519 
ON IBRO 03/29/19 2.470 50,000 85 291,597.22 2.519 
ON FHLB 03/29/19 2.350 50,000 149 486,319.44 2.406 
ON FHLB 03/29/19 2.350 50,000 149 486,319.44 2.406 
ON FHLB 03/29/19 2.340 50,000 162 526,500.00 2.398 
ON FHLB 03/29/19 2.340 50,000 162 526,500.00 2.398 
ON FHLB 03/29/19 2.340 50,000 162 526,500.00 2.398 
ON FHLB 03/29/19 2.340 50,000 162 526,500.00 2.398 
ON FHLB 03/29/19 2.220 50,000 193 595,083.33 2.278 
ON FHLB 03/29/19 2.220 50,000 193 595,083.33 2.278 
ON FHLB 03/29/19 2.220 50,000 197 607,416.67 2.279 
ON FHLB 03/29/19 2.220 50,000 197 607,416.67 2.279 
ON FHLB 03/29/19 2.220 50,000 197 607,416.67 2.279 
ON FHLB 03/29/19 2.220 50,000 · 197 607,416.67 2.279 
ON FHLB 03/29/19 2.220 50,000 197 607,416.67 2.279 
YCO SOC GEN 2.510 03/29/19 2.510 50,000 66 230,083.33 2.545 
YCO SOC GEN 2.510 03/29/19 2.510 50,000 66 230,083.33 2.545 
YCO NOROEAABP 2.790 03/29/19 2.790 50,000 98 379,750.00 2.829 
YCO NOROEAABP 2.790 03/29/19 2.790 50,000 98 379,750.00 2.829 
YCO ONB 2.770 03/29/19 2.770 50,000 99 380,875.00 2.808 
YCO ONB 2.770 03/29/19 2.770 50,000 99 380,875.00 2.808 
YCO SVENSKA 2.670 03/29/19 2.670 50,000 149 552,541.67 2.707 
YCO SVENSKA 2.670 03/29/19 2.670 50,000 149 552,541.67 2.707 
YCO NAT AUB 2.470 03/29/19 2.470 50,000 165 566,041.67 2.504 
YCO NAT AUB 2.470 03/29/19 2.470 50,000 165 566,041.67 2.504 
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ST A TE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH2019 
A TT AC HM ENT XVll 

INVESTMENT TRANSACTIONS 

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

~ ~ DESCRIPTION CPN (%) ~ '(IELD (%) (O~O) HELD ~RNED _(I) Yl~L~ (~) -03/29/19 REDEMPTIONS (Continued) 

YCD SVENSKA 2.500 03/29/19 2.500 50,000 169 586,805.56 2.535 
YCD SVENSKA 2.500 03/29/19 2.500 50,000 169 586,805.56 2.535 
YCD FORTIS 2.510 03/29/19 2.510 50,000 170 592,638.89 2.545 
YCD FORTIS 2.510 03/29/19 2.510 50,000 170 592,638.89 2.545 
YCD FORTIS 2.510 03/29/19 2.510 50,000 177 617,041.67 2.545 
YCD FORTIS 2.510 03/29/19 2.510 50,000 177 617,041.67 2.545 
YCD SCOTIA 2.590 03/29/19 2.590 50,000 185 665,486.11 2.626 
YCD SCOTIA 2.590 03/29/19 2.590 50,000 185 665,486.11 2.626 
YCD RB CANADA 2.520 03/29/19 2.520 50,000 197 689,500.00 2.555 
YCD RB CANADA 2.520 03/29/19 2.520 50,000 197 689,500.00 2.555 

03/29/19 PURCHASES 

CD WELLS FGO 2.520 09/27/19 2.520 50,000 
CD WELLS FGO 2.520 09/27/19 2.520 50,000 
CD WELLS FGO 2.520 09/27/19 2.520 50,000 
CP MUFG BK 05/29/19 2.530 50,000 
CP MUFG BK 05/29/19 2.530 50,000 
TR BILL 09/26/19 2.365 50,000 
TR BILL 09/26/19 2.365 50,000 
TR BILL 09/26/19 2.368 50,000 
TR BILL 09/26/19 2.368 50,000 
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ST A TE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH2019 
A TT A CHM ENT XVII FOOTNOTES 

a/ The abbreviations indicate the type of security purchased, sold, or redeemed: 

BA 

BN 

CB 

CBFR 

CD 

CDFR 

CP 

DEB 

DEB-CL 

DEB FR 

DN 

PC 

POOLFR 

REMIC 

TR 

YCD 

YCDFR 

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. Tr~asury 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 

9l. Outright purchase against Reverse Repurchase Agreement 

h/ Security "SWAP" transactions 

j[_ Buy back agreement 

RRP Termination of Reverse Repurchase Agreement 

RRS Reverse Repurchase Agreement 
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STATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH20l9 
ATTACHMENT XVII 

TIME DEPOSITS 

DEPOSIT PAR MATURITY 
FINANCIAL INSTITUTION DATE YIELD(%) AMOUNT(I) ~ 
ALHAMBRA 

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 
New Omni Bank, NA 02/21/19 2.460 7,000,000.00 08/22/19 

BAKERSFIELD 

Mission Bank 03/20/19 2.420 15,000,000.00 06/19/19 
Strata Federal Credit Union 01/24/19 , 2.450 4,500,000.00 07/25/19 

BREA 

American First Credit Union 01/04/19 2.430 23,000,000.00 04/05/19 
American First Credit Union 03/13/19 2.430 27,000,000.00 06/12/19 
Pacific Western 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 
Pacific Western Bank 02/20/19 2.460 50,000,000.00 08/21/19 
Pacific Western Bank 03/13/19 2.480 40,000,000.00 09/11/19 

BUENA PARK 

Uniti Bank 02/08/19 2.400 3,000,000.00 05/10/19 
Uniti Bank 03/06/19 2.420 2,000,000.00 05/31/19 

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 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 02/13/19 2.410 25,000,000.00 05/15/19 
Cathay Bank 02/20/19 2.400 25,000,000.00 05/15/19 
Cathay Bank 02/15/19 2.410 75,000,000.00 05/17/19 

23 



ST A TE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH2019 
ATTACHMENT XVII 

TIME DEPOSITS 

DEPOSIT PAR 
FINANCIAL INSTITUTION DATE YIELD{%) AMOUNT (I) 
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 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 
US Metro Bank 02/14/19 2.470 5,000,000.00 08/15/19 

GARDENA 

Northrop Grumman Federal Credit Union 02/07/19 2.430 25,000,000.00 05/09/19 

GOLETA 

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 
Community West Bank 02/28/19 2.450 14,000,000.00 05/30/19 

HUNTINGTON BEACH 

Nuvision Federal Credit Union 02/07/19 2.500 25,000,000.00 08/08/19 

IRVINE 

Banc of California, NA 01/17/19 2.450 100,000,000.00 04/18/19 
Banc of California, NA 02/14/19 2.440 50,000,000.00 05/16/19 
Banc of California, NA 03/14/19 2.450 100,000,000.00 06/13/19 
Banc of California, NA 03/07/19 2.510 50,000,000.00 09/05/19 
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 
CommerceWest Bank 03/08/19 2.480 5,000,000.00 09/06/19 
Commercial Bank of California 01/24/19 2.470 25,000,000.00 07/25/19 
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 
First Foundation Bank 02/28/19 2.460 47,000,000.00 05/30/19 
First Foundation Bank 03/13/19 2.440 22,000,000.00 06/12/19 
Pacific Enterprise Bank 02/28/19 2.450 25,000,000.00 05/30/19 
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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ST ATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH2019 
ATTACHMENT XVII 

TIME DEPOSITS 

DEPOSIT PAR MATURITY. 
FINANCIAL INSTITUTION DATE YIELD{%) AMOUNT, (ll ~ 
LODI 

Farmers & Merchants Bk Cen CA 01/09/19 2.490 60,000,000.00 07/10/19 

LOS ANGELES 

Bank of Hope 02/27/19 2.440 90,000,000.00 05/29/19 
Bank of Hope 03/08/19 2.460 75,000,000.00 06/07/19 
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 02/07/19 2.400 5,000,000.00 05/09/19 
Commonwealth Business Bank 03/14/19 2.420 12,000,000.00 06/13/19 
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 02/06/19 2.370 10,000,000.00 05/08/19 
Open Bank 01/10/19 2.430 14,000,000.00 04/11/19 
Open Bank 02/06/19 2.370 10,000,000.00 05/08/19 
Open Bank 03/07/19 2.430 10,000,000.00 06/06/19 
Open Bank 03/13/19 2.410 10,000,000.00 06/12/19 
Opus Bank 01/25/19 2.430 10,000,000.00 04/26/19 
Pacific City Bank 02/06/19 2.370 40,000,000.00 05/08/19 
Pacific City Bank 03/07/19 2.430 30,000,000.00 06/06/19 
Pacific City Bank 03/20/19 2.420 20,000,000.00 06/19/19 
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 01/11/19 2.470 25,000,000.00 04/12/19 
Beneficial State Bank 03/14/19 2.450 45,000,000.00 06/13/19 
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 
California Bank of Commerce 03/08/19 2.500 10,000,000.00 09/06/19 
California Bank of Commerce 03/21/19 2.490 5,000,000.00 09/19/19 
Community Bank of the Bay 11/30/18 2.510 5,000,000.00 05/31/19 
Metropolitan Bank 02/21/19 2.460 1,000,000.00 08/22/19 
Metropolitan Bank 03/07/19 2.500 4,000,000.00 09/05/19 

PALOS VERDES ESTATES 

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 
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ST A TE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
MARCH2019 
ATTACHMENT XVII 

TIME DEPOSITS 

DEPOSIT PAR MATURITY 
FINANCIAL INSTITUTION DATE YIELD(%) AMOUNT (I) DATE 
PALOS VERDES ESTATES (Continued) 

Malaga Bank 01/31/19 2.400 10,000,000.00 05/02/19 
Malaga Bank 03/13/19 2.410 20,000,000.00 06/12/19 

PASADENA 

American Plus Bank, NA 01/11/19 2.410 20,000,000.00 04/19/19 
American Plus Bank, NA 01/24/19 2.390 3,000,000.00 05/03/19 
American Plus Bank, NA 02/15/19 2.410 4,240,000.00 05/17/19 
American Plus Bank, NA 03/01/19 2.420 4,500,000.00 05/17/19 
American Plus Bank, NA 02/28/19 2.430 7,000,000.00 06/06/19 
American Plus Bank, NA 01/04/19 2.480 10,000,000.00 07/05/19 
East West Bank 10/11/18 2.380 50,000,000.00 04/11/19 
East West Bank 10/17/18 2.430 175,000,000.00 04/17/19 
East West Bank 02/01/19 2.480 75,000,000.00 08/02/19 
EverTrust Bank 03/20/19 2.400 30,000,000.00 06/19/19 
Wescom Central Credit Union 01/04/19 2.440 25,000,000.00 04/05/19 
Wescom Central Credit Union 01/23/19 2.410 50,000,000.00 04/24/19 
Wescom Central Credit Union 02/14/19 2.440 50,000,000.00 05/16/19 
Wescom Central Credit Union 03/14/19 2.450 50,000,000.00 06/13/19 

PORTERVILLE 

Bank of the Sierra 01/09/19 2.410 20,000,000.00 04/10/19 
Bank of the Sierra 01/18/19 2.420 20,000,000.00 04/19/19 
Bank of the Sierra 02/01/19 2.420 20,000,000.00 05/03/19 
Bank of the Sierra 02/15/19 2.430 20,000,000.00 05/17/19 
Bank of the Sierra 03/06/19 2.430 20,000,000.00 06/05/19 
Bank of the Sierra 03/14/19 2.440 20,000,000.00 06/13/19 

RANCHO CORDOVA 

American River Bank 10/17/18 2.460 2,500,000.00 04/17/19 
American River Bank 11/01/18 2.480 2,500,000.00 05/02/19 
American River Bank 11/15/18 2.500 6,500,000.00 05/16/19 
American River Bank 12/06/18 2.550 7,500,000.00 06/06/19 
American River Bank 12/13/18 2.540 7,000,000.00 06/13/19 
American River Bank 02/13/19 2.490 3,000,000.00 08/14/19 

REDDING 

Cornerstone Community Bank 10/24/18 2.440 9,000,000.00 04/24/19 
Cornerstone Community Bank 02/15/19 2.470 8,500,000.00 08/16/19 
Redding Bank of Commerce 02/20/19 2.480 4,000,000.00 08/21/19 

REDWOOD CITY 

Provident Credit Union 01/10/19 2.430 20,000,000.00 04/11/19 
Provident Credit Union 01/17/19 2.420 40,000,000.00 04/18/19 
Provident Credit Union 10/24/18 2.460 40,000,000.00 04/24/19 
Provident Credit Union 11/14/18 2.500 20,000,000.00 05/15/19 
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Los Angeles County Treasurer
Pending Transactions Detail Report
As of 04/30/19
Attachment XVIII

Settle Counter Instrument Maturity Purchased

Date Party ID Description Rate Date Price Par Principal Interest

NTRD - PSI NON-TRADING

05/01/19 FEDERAL HOME LOAN MTG 110574 FHLMC 2.90 (CALLABLE) 2.900 05/01/24 100.000 $25,000,000.00 $25,000,000.00 0.00

05/01/19 FEDERAL HOME LOAN MTG 110575 FHLMC 2.77 (CALLABLE) 2.770 06/01/23 100.000 $25,000,000.00 $25,000,000.00 0.00

05/03/19 FEDERAL HOME LOAN MTG 110594 FHLMC 2.60 (CALLABLE) 2.600 05/03/24 100.000 $50,000,000.00 $50,000,000.00 0.00

05/07/19 FEDERAL HOME LOAN MTG 110670 FHLMC 2.44 (CALLABLE) 2.440 05/07/21 100.000 $25,000,000.00 $25,000,000.00 0.00

05/07/19 FEDERAL HOME LOAN MTG 110671 FHLMC 2.44 (CALLABLE) 2.440 05/07/21 100.000 $25,000,000.00 $25,000,000.00 0.00

05/13/19 FEDERAL HOME LOAN MTG 110672 FHLMC 2.65 (CALLABLE) 2.650 05/13/24 100.000 $25,000,000.00 $25,000,000.00 0.00

05/21/19 FEDERAL HOME LOAN MTG 110681 FHLMC 3.65 (CALLABLE) 3.650 05/21/24 100.000 $50,000,000.00 $50,000,000.00 0.00

PSI Non-Trading Total $225,000,000.00 $225,000,000.00 $0.00

Totals $225,000,000.00 $225,000,000.00 0.00




