


































































































































































STATE TREASURER AND LOCAL 
AGENCY INVESTMENT FUND 
DECEMBER 2019 
ATTACHMENT 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. 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 

el Securities were purchased and sold as of the same date 

fl Repurchase Agreement against Reverse Repurchase Agreement 

gL Outright purchase against Reverse Repurchase Agreement 

h/ Security "SWAP" transactions 

!l Buy back agreement 

RRP Termination of Reverse Repurchase Agreement 

RRS Reverse Repurchase Agreement 
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ALHAMBRA 

New Omni Bank, NA 
New Omni Bank, NA 
New Omni Bank, NA 
New Omni Bank, NA 

BAKERSFIELD 

Mission Bank 
Strata Federal Credit Union 

BREA 

American First Credit Union 
American First Credit Union 
Pacific Western Bank 
Pacific Western Bank 
Pacific Western Bank 
Pacific Western Bank 
Pacific Western Bank 

CERRITOS 

First Choice Bank 
First Choice Bank 

CHICO 

Golden Valley Bank 
Northern California National Bank 
Northern California National Bank 
Tri Counties Bank 
Tri Counties Bank 

DIAMOND BAR 

Prospectors Federal Credit Union 

DOWNEY 

Financial Partners Credit Union 

EL MONTE 

Cathay Bank 
Cathay Bank 

FOLSOM 

SAFE Credit Union 
SAFE Credit Union 

TIME DEPOSITS 

10/17/19 1.660 9,000,000.00 01/16/20 
11/21/19 1.560 15,000,000.00 05/21/20 
12/04/19 1.590 8,000,000.00 06/03/20 
12/11/19 1.530 8,000,000.00 06/10/20 

12/18/19 1.560 15,000,000.00 03/18/20 
07/25/19 2.050 4,500,000.00 01/23/20 

10/04/19 1.760 23,000,000.00 04/03/20 
12/11/19 1.560 27,000,000.00 06/10/20 
07/24/19 2.020 40,000,000.00 01/22/20 
08/21/19 1.860 50,000,000.00 02/19/20 
10/04/19 1.730 10,000,000.00 04/03/20 
11/14/19 1.560 50,000,000.00 05/14/20 
12/11/19 1.530 40,000,000.00 06/10/20 

10/10/19 1.700 10,000,000.00 01/09/20 
09/13/19 1.860 15,000,000.00 03/13/20 

11/01/19 1.620 8,000,000.00 05/01/20 
12/18/19 1.560 5,000,000.00 03/18/20 
12/18/19 1.560 5,000,000.00 06/17/20 
12/04/19 1.580 15,000,000.00 03/04/20 
12/04/19 1.590 15,000,000.00 06/03/20 

12/05/19 1.580 4,000,000.00 06/04/20 

07/11/19 2.140 10,000,000.00 01/09/20 

08/30/19 1.880 50,000,000.00 02/28/20 
11/13/19 1.570 125,000,000.00 05/13/20 

07/10/19 2.120 20,000,000.00 01/08/20 
11/22/19 1.550 5,000,000.00 02/21/20 
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GARDEN GROVE 

US Metro Bank 
US Metro Bank 
US Metro Bank 
US Metro Bank 

GARDENA 

Northrop Grumman Federal Credit Union 

GOLETA 

Community West Bank 
Community West Bank 
Community West Bank 
Community West Bank 
Community West Bank 

HUNTINGTON BEACH 

Nuvision Federal Credit Union 

IRVINE 

Banc of California, NA 
Banc of California, NA 
Banc of California, NA 
Banc of California, NA 
CommerceWest Bank 
CommerceWest Bank 
CommerceWest Bank 
Commercial Bank of California 
First Foundation Bank 
First Foundation Bank 
First Foundation Bank 
First Foundation Bank 
First Foundation Bank 
Opus Bank 
Pacific Enterprise Bank 
Pacific Premier Bank 
Pacific Premier Bank 
Pacific Premier Bank 
Pacific Premier Bank 
Pacific Premier Bank 
Pacific Premier Bank 

LIVERMORE 

UNCLE Credit Union 

LODI 

Farmers & Merchants Bank of Central CA 

TIME DEPOSITS 

08/15/19 1.930 5,000,000.00 02/13/20 
10/18/19 1.620 10,000,000.00 04/17/20 
11/13/19 1.550 5,000,000.00 05/13/20 
12/11/19 1.530 10,000,000.00 06/10/20 

11/07/19 1.600 25,000,000.00 05/07/20 

10/09/19 1.730 13,000,000.00 01/08/20 
07/18/19 2.070 13,000,000.00 01/16/20 
11/13/19 1.580 13,000,000.00 05/13/20 
11/21/19 1.590 14,000,000.00 05/21/20 
12/06/19 1.570 10,000,000.00 06/05/20 

11/07/19 1.600 25,000,000.00 02/06/20 

10/17/19 1.690 100,000,000.00 01/16/20 
12/05/19 1.620 50,000,000.00 03/05/20 
09/12/19 1.880 100,000,000.00 03/12/20 
11/14/19 1.590 50,000,000.00 05/14/20 
07/11/19 2.100 5,000,000.00 01/09/20 
10/25/19 1.650 5,000,000.00 01/24/20 
12/06/19 1.550 5,000,000.00 03/06/20 
10/24/19 1.670 1,000,000.00 01/23/20 
10/25/19 1.680 50,000,000.00 01/24/20 
08/29/19 1.900 47,000,000.00 02/27/20 
10/18/19 1.630 50,000,000.00 03/12/20 
10/04/19 1.760 44,000,000.00 04/03/20 
12/11/19 1.560 22,000,000.00 06/10/20 
10/25/19 1.640 10,000,000.00 04/24/20 
11/21/19 1.580 25,000,000.00 05/21/20 
10/10/19 1.700 50,000,000.00 01/09/20 
10/18/19 1.650 50,000,000.00 01/17/20 
10/24/19 1.650 25,000,000.00 01/23/20 
11/14/19 1.570 10,000,000.00 02/13/20 
12/05/19 1.570 25,000,000.00 03/05/20 
12/12/19 1.540 100,000,000.00 03/12/20 

11/08/19 1.570 1,000,000.00 02/07/20 

07/10/19 2.100 60,000,000.00 01/08/20 
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LOS ANGELES 

Bank of Hope 
Bank of Hope 
Bank of Hope 
Commonwealth Business Bank 
Commonwealth Business Bank 
Hanmi Bank 
Hanmi Bank 
Hanmi Bank 
Hanmi Bank 
Manufacturers Bank 
Manufacturers Bank 
Manufacturers Bank 
Manufacturers Bank 
Mission Valley Bank 
Open Bank 
Open Bank 
Open Bank 
Open Bank 
Pacific City Bank 
Pacific City Bank 
Pacific City Bank 
State Bank of India (California) 

MONTEREY 

1st Capital Bank 

OAKLAND 

Beneficial State Bank 
California Bank of Commerce 
California Bank of Commerce 
California Bank of Commerce 
California Bank of Commerce 
Community Bank of the Bay 
Metropolitan Bank 
Metropolitan Bank 

PALOS VERDES ESTATES 

Malaga Bank 
Malaga Bank 
Malaga Bank 
Malaga Bank 
Malaga Bank 
Malaga Bank 

TIME DEPOSITS 

10/10/19 1.720 
11/20/19 1.570 
12/06/19 1.570 
12/12/19 1.560 
11/07/19 1.590 
07/17/19 2.050 
08/01/19 2.070 
10/02/19 1.820 
11/13/19 1.570 
10/03/19 1.820 
10/11/19 1.670 
11/07/19 1.570 
12/05/19 1.590 
11/06/19 1.550 
07/11/19 2.100 
11/06/19 1.550 
12/05/19 1.560 
12/11/19 1.530 
10/10/19 1.700 
11/06/19 1.530 
12/18/19 1.560 
11/06/19 1.530 

12/05/19 1.590 

07/12/19 2.080 
09/19/19 1.910 
10/09/19 1.720 
11/06/19 1.580 
12/06/19 1.570 
11/22/19 1.580 
08/22/19 1.880 
09/05/19 1.860 

10/10/19 1.700 
10/18/19 1.650 
10/25/19 1.650 
10/31/19 1.630 
12/11/19 1.520 
12/20/19 1.550 
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135,000,000.00 01/09/20 
90,000,000.00 02/19/20 
75,000,000.00 03/06/20 
12,000,000.00 03/12/20 
5,000,000.00 05/07/20 

30,000,000.00 01/15/20 
30,000,000.00 01/30/20 
30,000,000.00 04/01/20 
50,000,000.00 05/13/20 
65,000,000.00 01/09/20 
50,000,000.00 01/10/20 
35,000,000.00 02/06/20 
50,000,000.00 03/05/20 
10,000,000.00 05/06/20 
14,000,000.00 01/09/20 
10,000,000.00 05/06/20 
10,000,000.00 06/04/20 
10,000,000.00 06/10/20 
30,000,000.00 01/09/20 
40,000,000.00 02/05/20 
20,000,000.00 03/18/20 
20,000,000.00 02/05/20 

1,000,000.00 03/05/20 

25,000,000.00 01/10/20 
5,000,000.00 03/19/20 

13,500,000.00 04/08/20 
5,000,000.00 05/06/20 

10,000,000.00 06/05/20 
5,000,000.00 05/22/20 
1,000,000.00 02/20/20 
2,000,000.00 03/05/20 

5,000,000.00 01/09/20 
46,000,000.00 01/17/20 

9,000,000.00 01/24/20 
10,000,000.00 01/30/20 
20,000,000.00 03/11/20 
28,000,000.00 03/20/20 
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American Plus Bank, NA 
American Plus Bank, NA 
American Plus Bank, NA 
American Plus Bank, NA 
American Plus Bank, NA 
East West Bank 
East West Bank 
East West Bank 
EverTrust Bank 
EverTrust Bank 
Wescom Central Credit Union 
Wescom Central Credit Union 
Wescom Central Credit Union 
Wescom Central Credit Union 

PORTERVILLE 

Bank of the Sierra 
Bank of the Sierra 
Bank of the Sierra 
Bank of the Sierra 
Bank of the Sierra 
Bank of the Sierra 

RANCHO CORDOVA 

American River Bank 
American River Bank 
American River Bank 
American River Bank 
American River Bank 
American River Bank 

REDDING 

Cornerstone Community Bank 
Cornerstone Community Bank 
Merchants Bank of Commerce 
Merchants Bank of Commerce 

REDWOOD CITY 

Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 
Provident Credit Union 

TIME DEPOSITS 

07/05/19 2.050 10,000,000.00 01/10/20 
10/18/19 1.630 20,000,000.00 01/24/20 
11/15/19 1.570 8,740,000.00 02/14/20 
11/01/19 1.600 3,000,000.00 05/01/20 
12/05/19 1.560 7,000,000.00 06/04/20 
08/02/19 2.040 75,000,000.00 01/31/20 
10/10/19 1.700 50,000,000.00 04/09/20 
10/16/19 1.630 175,000,000.00 04/15/20 
10/30/19 1.620 20,000,000.00 01/29/20 
12/18/19 1.540 30,000,000.00 06/17/20 
10/04/19 1.800 25,000,000.00 01/10/20 
10/23/19 1.680 50,000,000.00 01/22/20 
11/14/19 1.600 50,000,000.00 02/13/20 
12/12/19 1.570 50,000,000.00 03/12/20 

10/09/19 1.720 20,000,000.00 01/08/20 
10/18/19 1.670 20,000,000.00 01/17/20 
11/01/19 1.650 20,000,000.00 01/31/20 
11/15/19 1.590 20,000,000.00 02/14/20 
12/12/19 1.540 20,000,000.00 04/09/20 
12/04/19 1.610 20,000,000.00 06/03/20 

10/16/19 1.670 2,500,000.00 01/15/20 
10/31/19 1.660 2,500,000.00 01/30/20 
08/14/19 1.940 3,000,000.00 02/12/20 
11/14/19 1.600 6,500,000.00 02/13/20 
12/05/19 1.600 7,500,000.00 03/05/20 
12/12/19 1.580 7,000,000.00 06/11/20 

08/16/19 1.880 8,500,000.00 02/14/20 
10/23/19 1.620 9,000,000.00 04/22/20 
11/20/19 1.590 4,000,000.00 05/20/20 
12/20/19 1.590 6,000,000.00 06/19/20 

07/11/19 2.120 20,000,000.00 01/09/20 
07/18/19 2.060 20,000,000.00 01/16/20 
10/17/19 1.680 20,000,000.00 01/16/20 
10/23/19 1.670 20,000,000.00 01/22/20 
10/23/19 1.670 20,000,000.00 01/22/20 
12/06/19 1.550 20,000,000.00 03/06/20 
12/11/19 1.520 20,000,000.00 03/11/20 
11/1$/19 1.570 10,000,000.00 05/13/20 
11/13/19 1.570 10,000,000.00 05/13/20 
11/21/19 1.580 20,000,000.00 05/21/20 
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RICHMOND 

Mechanics Bank 

RIVERSIDE 

Provident Savings Bank 
Provident Savings Bank 
Provident Savings Bank 

ROCKLIN 

Five Star Bank 
Five Star Bank 

ROSEMEAD 

Pacific Alliance Bank 

SAN DIEGO 

Axos Bank 
Axos Bank 
Axos Bank 
Axos Bank 
Axos Bank 
Bank of Southern California 
California Coast Credit Union 
California Coast Credit Union 
California Coast Credit Union 
California Coast Credit Union 
Mission Federal Credit Union 
Mission Federal Credit Union 

SAN FRANCISCO 

Bank of San Francisco 
Beacon Business Bank 
Beacon Business Bank 
Mission National Bank 
Mission National Bank 
Mission National Bank 

SANJOSE 

Meriwest Credit Union 
Meriwest Credit Union 
Technology Credit Union 
Technology Credit Union 
Technology Credit Union 
Technology Credit Union 

TIME DEPOSITS 

12/05/19 1.600 1,000,000.00 03/05/20 

10/09/19 1.740 5,000,000.00 01/08/20 
07/12/19 2.090 5,000,000.00 01/10/20 
09/11/19 1.890 5,000,000.00 03/11/20 

07/12/19 2.050 35,000,000.00 01/10/20 
12/11/19 1.530 25,000,000.00 06/10/20 

10/09/19 1.690 4,000,000.00 04/08/20 

10/16/19 1.640 50,000,000.00 01/15/20 
10/23/19 1.650 25,000,000.00 01/22/20 
11/07/19 1.550 50,000,000.00 02/06/20 
12/04/19 1.580 25,000,000.00 03/04/20 
12/11/19 1.520 75,000,000.00 03/11/20 
10/23/19 1.640 14,500,000.00 04/22/20 
10/17/19 1.660 25,000,000.00 01/16/20 
11/14/19 1.570 25,000,000.00 02/13/20 
11/20/19 1.550 50,000,000.00 02/19/20 
12/04/19 1.580 25,000,000.00 03/04/20 
10/11/19 1.630 10,000,000.00 01/10/20 
10/30/19 1.620 10,000,000.00 01/29/20 

12/13/19 1.550 10,000,000.00 06/12/20 
10/18/19 1.650 2,000,000.00 01/17/20 
12/13/19 1.570 3,000,000.00 03/13/20 
07/03/19 2.090 15,000,000.00 01/08/20 
07/25/19 2.070 5,000,000.00 01/23/20 
12/11/19 1.530 3,500,000.00 06/10/20 

10/17/19 1.660 55,000,000.00 04/16/20 
10/25/19 1.620 5,000,000.00 04/24/20 
11/21/19 1.560 50,000,000.00 02/20/20 
09/05/19 1.840 50,000,000.00 03/05/20 
11/07/19 1.570 50,000,000.00 05/07/20 
12/05/19 1.560 50,000,000.00 06/04/20 
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TIME DEPOSITS 

~";', ?:·-·P):'?_--~ • ..;n 

;Eft4-'!1.dffl liYll9f! 
SANTA CLARITA 

Bank of Santa Clarita 07/05/19 2.070 
Bank of Santa Clarita 11/08/19 1.550 

SANTA ROSA 

Poppy Bank 09/13/19 1.860 
Poppy Bank 11/21/19 1.560 
Poppy Bank 12/04/19 1.590 
Poppy Bank 12/11/19 1.530 
Summit State Bank 07/12/19 2.080 
Summit State Bank 10/18/19 1.680 
Summit State Bank 07/31/19 2.090 

VACAVILLE 

Travis Credit Union 10/25/19 1.670 
Travis Credit Union 08/16/19 1.900 
Travis Credit Union 11/08/19 1.530 
Travis Credit Union 12/13/19 1.550 

WATSONVILLE 

Santa Cruz County Bank 10/11/19 1.650 
Santa Cruz County Bank 11/14/19 1.570 

YUBA CITY 

Bank of Feather River 10/16/19 1.640 
River Valley Community Bank 10/31/19 1.650 

TOTAL TIME DEPOSITS DECEMBER 2019 
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,.;p~ =,c,a MATURITYt 
' ''· .. " . ,4' ,. 

All(>IJNl: (S). ·.~ : DATE_ 

15,000,000.00 01/10/20 
5,000,000.00 05/08/20 

23,000,000.00 03/13/20 
30,000,000.00 05/21/20 
50,000,000.00 06/03/20 
72,000,000.00 06/10/20 
14,000,000.00 01/10/20 

5,000,000.00 01/17/20 
8,000,000.00 01/29/20 

25,000,000.00 01/24/20 
50,000,000.00 02/14/20 
25,000,000.00 03/12/20 
50,000,000.00 04/16/20 

10,000,000.00 01/10/20 
10,000,000.00 02/13/20 

5,000,000.00 01/15/20 
25,000,000.00 01/30/20 

4,736,240,000.00 











Los Angeles County Treasurer

Pending Transactions Detail Report

As of 01/31/20

Attachment XVIII

Settle Counter Instrument Maturity Purchased

Date Party ID Description Rate Date Price Par Principal Interest

NTRD - PSI NON-TRADING

02/03/20 FEDERAL FARM CREDIT BK 112797 FFCB 2.04 (CALLABLE) 2.040 02/03/27 100.000 $25,000,000.00 $25,000,000.00 $0.00

02/04/20 FEDERAL FARM CREDIT BK 112798 FFCB 2.00 (CALLABLE) 2.000 02/04/26 100.000 $25,000,000.00 $25,000,000.00 $0.00

02/06/20 FEDERAL FARM CREDIT BK 112799 FFCB 2.00 (CALLABLE) 2.000 02/04/26 100.000 $25,000,000.00 $25,000,000.00 $2,777.78

02/04/20 FEDERAL FARM CREDIT BK 112813 FFCB 2.00 (CALLABLE) 2.000 02/04/26 100.000 $25,000,000.00 $25,000,000.00 $0.00

02/03/20 SHEFFIELD RECEIVABLES CORP 112804 SHEFFIELD RECEIVABLES CORP CP 1.630 03/06/20 99.855 $50,000,000.00 $49,927,555.56 $0.00

02/03/20 ATLANTIC ASSET SEC LLC 112812 ATLANTIC ASSET SEC LLC CP 1.620 03/06/20 99.856 $50,000,000.00 $49,928,000.00 $0.00

PSI Non-Trading Total $200,000,000.00 $199,855,555.56 $2,777.78

Totals $200,000,000.00 $199,855,555.56 $2,777.78
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