Union Sanitary District Investment Reports

As of September 30, 2019
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Portfolio Holdings Distribution by Asset Class
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Maturity Rang Face A ISh YTM @ Cost CostValue  Days To Maturity % of Portfolio  Market Value Book Value  Duration To Maturity
0-1 Month 79,335,466.63 2203 79,333,82163 1 59.32 7933464501 7933530213 0.00
1-3 Months 3,660,000.00 1788 3,658,120.74 65 274 3,652,879.60 3,653,395 92 0.18
3-6 Months 2,335.000.00 1.586 2,332,795.14 132 1.74 2,330,906.05 2,332,845.25 0.47
6-9 Months 498.000.00 1.700 498,000.00 242 0.37 496.814.09 498,000.00 0.66
9-12 Months 2,000,000 00 2.500 2,191,145 28 329 164 2,048,840 00 2.040,312.05 0.89
1-2 Years 13,350,000.00 2058 13,335358.28 560 997 13,349,270.34 13,347,490.23 1.51
2-3 Years 13,058,000 00 2248 13,009,482 43 929 973 13,181,147 91 13,009,052 33 248
3-4 Years 12,475,000.00 2465 1215272214 1,326 9.09 1253401865 12,193,025.98 352
4-5 Years 7,205.000.00 2.061 7.220,095.11 1.655 5.40 7.371,939.55 7.223.712.21 433
TOTAL / AVERAGE 133,916,466.63 2190 133,731,540.75 367 100 134,300,461.20 133,633,136.10 0.98



Union Sanitary District

Portfolio Holdings

Board Report - Holdings

Report Format: By Transaction
Group By: Asset Class

Average By: Cost Value

Portfolio / Report Group: All Portfolios

As of 9/30/2019
Credit Settlement Face Coupon YTM@  NextCall Maturity % of

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
Agencies
FFCB 1.3 11/25/2019-16 3133EGBKO X::dys‘ 5/25/2016 1,000,000.00 997,950.00  1.300 99920000  1.360 11/25/2019 0.75
FFCB 1.50 3/23/2020-17 3133EFR25 X::dys' 312312016 1,000,00000  1,000,000.00  1.590 999,030.00  1.590 3/23/2020 0.75
FFCB 1.7 5/3/2021-17  3133EF5T0 X::dys’ 5/312016 100000000  1,000,000.00  1.700 998,930.00  1.700 5/3/2021 0.75
FHLB 1.9312/21/2020- 313084008 None 1212172016 1,00000000  1,000,00000  1.930 998,370.00  1.930 121212020 0.75
FHLB 2 10/26/2021-19  3130AB3D6 None 412612017 1,000,00000  1,000,00000 2000 100581000  2.000 10/26/2021 0.75
FHLB 2.05 1212912021~ 3430AAETH Joodys- 12/29/2016 100000000  1,000,00000 2050  1,000,600.00 2050 12/20/2019  12/28/2021 0.75
FHLB Step 4/28/2021-16 3130A7PRO X:gdys' 412812016 100000000  1,000,00000 2000 100023000 2114 10/28/2019  4/28/2021 0.75
FHLB Step 4/28/2021-16 3130A7QX6 X‘;’;’dys' 412812016 1,000,000.00  1,000,000.00 - 1.750 999.930.00  2.021 412812021 0.75
FHLMC 1.25 Moodys-
2 3134G8XQ7 P 4/28/2016 1,000,00000  1,000,000.00  1.250 999.430.00  1.250 10/28/2019 0.75
'1:'7'"-""0 1.5 12/30/2019-  3434GAYY4 S&P-AA+ 12/30/2016 1,000,00000  1,000,000.00 1.500 999,010.00  1.500 12/30/2019 0.75
FHLMC 2 12/30/2021-17 3134GAYVO None 12/30/2016 1000,00000  1,000,00000 2000  1,000,440.00 2.000 12/30/2019 12/30/2021 0.75
';;'LMC Step 4/28/2021-  3434G8vze X;’;’dys‘ 412812016 2,500,000.00  2,500,000.00 1500  2,499,175.00 2.116 42812021 1.87
:gu.mc Step 4/28/2021- 34348708 X‘;’;’dys' 51102016 1,000,000.00 99950000  1.500 999,820.00  2.044 412812021 0.75
FNMA 1.5 6/16/2021-16 3136G3QX6 X'::"VS' 6/16/2016 1,000,000.00 99500000  1.500 991,780.00  1.604 6/16/2021 0.74
Sub Total / Average
pricio 15,500,000.00  15,492,450.00  1.666  15491,755.00  1.836 11.58
CAMP
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2/22/2023

Credit Settlement Face Coupon YTM@  NextCall Maturity % of

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
CAMP LGIP LGIP4000 None 5/31/2011 31,625,17457  31,625,174.57 2220 3162517457 2220 NIA N/A 23.65
Sub Total/ Average 31,625,174.57  31,625,174.57 2220  31,625,174.57  2.220 23.65
Cash in Banks
Union Bank Cash LGIPUNIONBANK  None 12/31/2016 363607252  3,636,072.52 1540 363607252  1.540 N/A N/A 272
Sub Total / Average
el S 3,636,072.52  3,636,072.52 1540  3,636,072.52  1.540 2.72
Certificates of Deposit
Ally Bank 1.35 02006LQ48 N 10/27/2016 248,000.00 248,000.00 1.350
10/28/2019 Q4 one ,000. ,000. . 247,838.38  1.350 10/28/2019 0.19
American Expr Centurion g,c67pN38 None 41512017 247,000.00 247,00000 2450 252,608.78  2.450 41512022 0.18
2.45 4/5/2022
Belmont Savings Bank .
538 2213002 0805158V0 None 3/20/2017 248,000.00 248,000.00 2150 251,34559  2.150 312212022 0.19
g}:"g}’zgggk 215 05580AGR9 None 3/10/2017 247,000.00 247,00000 2150 250,598.89  2.150 3110/2022 0.18
?&%‘}"2&“: Bank 1.5 440420199 None 10/26/2016 248,000.00 248,000.00 1.500 246,766.10  1.500 10/26/2020 0.19
Credit Agricole CIB NY )
> B3 4/22021 22535CDU2 None 4142019 575,000.00 575,000.00 2.830 583,504.82  2.830 41212021 043
Discover Bank 2.25 y 16 0
1212012021 254672Y36 None 12/29/20 247,000.0 247,000.00 2.250 250,470.57  2.250 12/29/2021 018
}5-72";;'(‘)’;033““ 175 51210SMU8 None 5/30/2017 249,000.00 249,000.00 1.750 248,490.10  1.750 5/29/2020 0.19
Landmark Bank 2.1 51506VCA9 None 3/29/2017 248,000.00 248,000.00 2100 248,865.74 2100 12/27/2019  3/29/2021 0.19
Ponce De Leon Federal
Bk 186 512812001 732333AJ8 None 5/31/2017 249,000.00 249,000.00 1.850 24921038  1.850 5/28/2021 0.19
13;252%32" ofindia2.25 5628467 None 1/26/2017 247,000.00 247,000.00 2.250 250,627.44 . 2.250 1/26/2022 0.18
Summit Community
Bk 1 65 A190r0000  BBB04XLT1 None 5/31/2017 249,000.00 249,000.00 1,650 248,323.99  1.650 5/29/2020 019
g,yz';‘jgg’z"zy Bank 2.3 87165ELT2 None 2/28/2017 247,000.00 247,000.00 2.300 251,086.24  2.300 212412022 0.18
Sub Total / Average
Cortificates of Deposit 3,549,000.00  3,549,000.00 2116 3,579,737.02  2.116 2.65
Corporate Issues
Amazon.comInc. 24 553135A108 Fitch-A+ 4/15/2019 675,000.00 668,499.75 2.400 686,070.00  2.664 2/22/2023 0.50
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Credit Settlement Face Coupon YTM@  Next Call Maturity % of .

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
g"gz?g‘b%g;press Credit 5258MoEGO Moodys-A2  5/15/2017 1,000,000.00  1,013,279.67 2700  1,017,42000  2.406 3/3/2022 0.76
Ei";‘lg;g’g;;"a Cop  peo53FAAT Fitch-A 3/22/2019 500,000.00 52040500  4.100 533,460.00  3.087 712412023 0.39
BBat Comoration 3.05  0ssa1FBGT Fitch-A+ 312212019 525,000.00 52571400  3.050 537,852.00  3.006  5/20/2022  6/20/2022 0.39
Chevron Corp 2.1 Moodys- 1.003.860.00 2
o1a909t 166764BG4 P 511012017 1,000,000.00 999,500.00 2100 ,003,860. 113 5116/2021 0.75
Chevron Corp 2.193 Moodys-
Tem01o 166764ANO o 2/26/2016 1,160,000.00  1167,806.57 2193  1,160,069.60  2.004 1111512019 0.87
Exxon Mobil Corporation Moodys-
S on 31112023 30231GAR3 o 6/14/2019 98500000  1,001400.25 2726 101200870 2256 31112023 0.75
GE Capital International  54464qms4 S&P-AA 3110/2017 1,000,000.00  1,010,64228  2.040 997,500.00  1.738 11/15/2020 0.76
2.04 11/15/2020
HSBC 4.875 8/24/2020  4042Q1AE7 Moodys-A1  5/17/2016 2,000,000.00  2191,14528  4.875  2,048,840.00  2.500 8/24/2020 1.64
JPMorgan Chase & Co  4e5oc1R) 6 Fitch-A+ 3/22/2019 525,000.00 517,970.25  2.700 533,825.25  3.045  3/18/2023  5/18/2023 0.39
2.7 5/18/2023-23
Paccar Financial Corp
D rorerss 69371RP83 None 5/10/2019 580,000.00 579,686.80  2.650 589,059.60  2.669 5/10/2022 0.43
Srate Strest Corp 195 gs7477AVS Fitch-AA- 312212019 530,000.00 520566.00 1950 530,058.30  2.805 5/19/2021 0.39
Sub Total / Average 10,480,000.00  10,716,615.85  3.001  10,650,113.45  2.420 8.01
Corporate Issues
LAIF
LAIF LGIP LGIP1002 None 4/30/2011 4182621954 4182621954 2280  41826,219.54  2.280 N/A N/A 31.28
f::’FT“a' I Average 41,826,219.54  41826,219.54 2280  41,826,219.54  2.280 31.28
Municipal
City of Riverside CA  759036pA1 S&P-AA- 6/1/2017 500,000.00 500,000.00  2.125 500,520.00  2.125 6/1/2021 0.37
2.125 6/1/2021
State of California 2152 43563pAp0 Moodys- 412712017 1,000,000.00  1,010,000.00 2152  1,012,630.00  1.938 41112022 0.76
41112022 Aa3
Victor Valley College Moodys-
General Obligation Bond 92603PER9 v 12/28/2016 500,000.00 490,150.00  2.350 500,660.00  2.811 8/1/2021 0.37
2.35
Sub Total / Average 2,000,000.00  2,000,150.00 2194  2,013,810.00  2.199 1.50
Municipal
Treasury .
T-Bill 0 10/3/2019 912796SL4 Fitch-F1 9/3/2019 1,000,000.00 998,355.00  0.000 999,910.00  2.005 10/3/2019 0.75
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Credit Settlement Face Coupon YTM@  Next Call Maturity % of

Description CUSIP/Ticker Rating 1 Date Amount/Shares Cost Value Rate Market Value Cost Date Date Portfolio
T-Bill 0 12/26/2019 9127965Y6 None 9/19/2019 1,500,000.00  1,492,364.17  0.000  1493610.00  1.906 12/26/2019 112
T-Bill 0 2/6/2020 912796 TE9 None 9/27/2019 335,000.00 332795.14  0.000 332,866.05  1.832 2/6/2020  0.25
T-Note 1.25 7/31/2023 912828592 " Fitch-AAA 41212019 1,790,00000  1,712,806.25 1250  1768,394.70  2.302 713112023 1.28
T-Note 1.375 6/30/2023 912828535 Fitch-AAA 3/20/2019 2,000,000.00  1,914609.38 1375  1,985400.00  2.431 6/30/2023 143
T-Note 1.375 9/30/2023  912828T26 Fitch-AAA 3/20/2019 2,000,000.00 190953125  1.375  1,985320.00  2.436 9/30/2023 1.43
T-Note 1.5 3/31/2023  912828Q29 Fitch-AAA 3/20/2019 2,000,000.00  1929,140.63  1.500  1,995400.00  2.428 ‘ 3/31/2023 1.44
T-Note 1.75 7/15/2022  9128287C8 Fitch-AAA 713112019 1,000,000.00 998,789.06  1.750  1,003,950.00  1.792 71152022 0.75
T-Note 1.75 9/30/2022  912828L57 Fitch-AAA 3/20/2019 2,000,000.00 195453125 1750  2,009,920.00 = 2.426 9/30/2022 1.46
T-Note 1.875 2/28/2022  912828WS55 Fitch-AAA 412/2019 1,050,00000  1,037,572.27 1875  1,056,153.00  2.298 2/28/2022 0.78
T-Note 1.875 8/31/2024  9128282U3 Fitch-AAA 9/3/2019 780,000.00 797,732.81 1.875 79145820  1.402 8/31/2024 0.60
T-Note 2 4/30/2024 912828X70 Fitch-AAA 6/7/2019 960,000.00 964,875.00  2.000 97825920  1.891 4/30/2024 0.72
T-Note 2 6/30/2024 912828XX3 Fitch-AAA 71312019 500,000.00 505,156.25  2.000 509,705.00  1.783 6/30/2024 0.38
T-Note 2.125 12/31/2022 912828N30 Fitch-AAA 3/20/2019 2,000,000.00  1,978359.38 2125  2,034,140.00  2.426 12/31/2022 1.48
T-Note 2.125 2/20/2024  912828W48 Fitch-AAA 3/20/2019 2,000,000.00 197062500 2125  2,047,500.00  2.442 2/29/2024 147
T-Note 2.125 6/30/2022  912828XGO Fitch-AAA 3/20/2019 142000000  1406,909.38 2125  1,440,575.80  2.418 6/30/2022 1.05
T-Note 2.125 7/31/2024  9128282N9 Fitch-AAA 8/29/2019 965,000.00 998,737.30  2.125 980,617.15  1.388 713112024 0.75
T-Note 2.25 12/31/2023 91282823 Fitch-AAA 3/20/2019 ©  2,000,000.00  1,982,968.75 2250  2,055400.00  2.439 12/31/2023 1.48
?:’e';:gr‘;' / Average 25,300,000.00  24,885,858.27  1.600  25477,579.10  2.225 ‘ 18.61
Total / Average 133,916,466.63 133,731,540.75 2.100 134,300,461.20 2.190 100

All investment actions executed since the last report have been made in full compliance with the District’s Investment Policy. The District will meet its expenditure obligations for
the next six months. Market value sources are the LAIF, CAMP, and BNY Mellon monthly statements. Broker/Dealers utilized per USD Investment Policy and at the discretion of
investment portfolio advisor.

Reviewer:

Approver:
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Union Sanitary District

Transactions Summary

Board Report - Activity

Group By: Action

Portfolio / Report Group: All Portfolios

Begin Date: 08/31/2019, End Date: 09/30/2019

Description CUSIP/Ticker Face Amount/Shares Principal Interest/Dividends Coupon Rate YTM @ Cost Settlement Date Total
Buy
T-Bill 0 10/3/2019 912796SL4 1,000,000.00 998,355.00 0.00 0.000 2.005 9/3/2019 998,355.00
T-Bill 0 12/26/2019 912796SY6 1,500,000.00 1,492,364.17 0.00 0.000 1.906 9/19/2019 1,492,364.17
T-Bill 0 2/6/2020 912796 TE9 335,000.00 332,795.14 0.00 0.000 1.832 9/27/2019 332,795.14
T-Note 1.875 8/31/2024 9128282U3 780,000.00 797,732.81 120.54 1.875 1.402 9/3/2019 797,853.35
Sub Total / Average Buy 3,615,000.00 3,621,247.12 120.54 3,621,367.66
Called
FHLB 2.85 3/27/2024-19 3130AG5B7 330,000.00 330,000.00 0.00 2.850 0.000 9/27/2019 330,000.00
Sub Total / Average Called 330,000.00 330,000.00 0.00 330,000.00
Deposit
CAMP LGIP LGIP4000 57,616.31 57,616.31 0.00 N/A 0.000 9/30/2019 57,616.31
Union Bank Cash LGIPUNIONBANK 3,636,072.52  3,636,072.52 0.00 N/A 0.000 9/30/2019  3,636,072.52
Sub Total / Average Deposit 3,693,688.83  3,693,688.83 0.00 3,693,688.83
Interest
American Express Credit 2.7 3/3/2022 0258MOEGO 0.00 0.00 13,500.00 2.700 0.000 9/3/2019 13,500.00
Belmont Savings Bank 2.15 3/22/2022 080515BV0 0.00 0.00 2,6879& 2.150 0.000 9/20/2019 2,687.91
BMW Bank 2.15 3/10/2022 05580AGR9 0.00 0.00 2,677.07 2.150 0.000 9/10/2019 2,677.07
CAMP LGIP » LGIP4000 0.00 0.00 57,616.31 N/A 0.000 9/30/2019 57,616.31
Exxon Mobil Corporation 2.726 3/1/2023 30231GAR3 0.00 0.00 13,425.55 2726 0.000 9/3/2019 13,425.55
FFCB 1.59 3/23/2020-17 3133EFR25 0.00 0.00 7,950.00 1.590 0.000 9/23/2019 7,950.00
FHLB 2.85 3/27/2024-19 3130AG5B7 0.00 0.00 4,702.50 2.850 0.000 9/27/2019 4,702.50
FHLMC 1.5 9/9/2019-18 3134GAT7A6 0.00 0.00 7,500.00 1.500 0.000 9/9/2019 7,500.00
La Quinta Redev Agency 2.034 9/1/2019 50420BCH3 0.00 0.00 13,526.10 2.034 0.000 9/1/2019 13,526.10
Lakeside Bank 1.75 5/29/2020 51210SMU8 0.00 0.00 370.09 1.750 0.000 9/30/2019 370.09
Landmark Bank 2.1 3/29/2021-17 51506VCA9 0.00 0.00 1,312.70 2.100 0.000 9/30/2019 1,312.70
732333AJ8 0.00 0.00 378.62 1.850 0.000 9/30/2019 378.62
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Description CUSIP/Ticker Face Amount/Shares Principal Interest/Dividends Coupon Rate YTM @ Cost Settlement Date Total
Ponce De Leon Federal Bank 1.85
5/28/2021
Ponce De Leon Federal Bank 1.85 732333AJ8 0.00 0.00 391.24 1.850 0.000 9/3/2019 391.24
Summit Community Bank 1.65 5/29/2020 86604XLT1 0.00 0.00 337.68 1.650 0.000 9/30/2019 337.68
Summit Community Bank 1.65 5/29/2020 86604XLT1 0.00 0.00 348.94 1.650 0.000 9/3/2019 348.94
T-Note 1.375 9/30/2023 912828726 0.00 0.00 13,750.00 1.375 0.000 9/30/2019 13,750.00
T-Note 1.5 3/31/2023 912828Q29 0.00 0.00 15,000.00 1.500 0.000 9/30/2019 15,000.00
T-Note 1.75 9/30/2022 912828L57 . 0.00 0.00 17,500.00 1.750 0.000 9/30/2019 17,500.00
T-Note 1.875 2/28/2022 912828W55 0.00 0.00 9,843.75 1.875 0.000 9/3/2019 9,843.75
T-Note 2.125 2/29/2024 912828W48 0.00 0.00 21,250.00 2.125 ~ 0.000 9/3/2019 21,250.00
Sub Total / Average Interest 0.00 0.00 204,068.46 204,068.46
Matured
FHLMC 1.5 9/9/2019-18 3134GA7A6 1,000,000.00 1,000,000.00 0.00 1.500 0.000 9/9/2019 1,000,000.00
La Quinta Redev Agency 2.034 9/1/2019 50420BCH3 1,330,000.00 1,330,000.00 0.00 2.034 0.000 9/1/2019 1,330,000.00
MUFG Bank LTD/NY 2.59 9/19/2019 62479MWK5S 1,500,000.00  1,500,000.00 0.00 2.590 0.000 9/19/2019  1,500,000.00
T-Bill 0 9/3/2019 912796VT3 470,000.00 470,000.00 0.00 0.000 0.000 9/3/2019 470,000.00
Sub Total / Average Matured 4,300,000.00 4,300,000.00 0.00 4,300,000.00
Withdraw
Union Bank Cash LGIPUNIONBANK 6,583,216.62  6,583,216.62 0.00 N/A 0.000 9/29/2019  6,583,216.62
Sub Total / Average Withdraw 6,583,216.62  6,583,216.62 0.00 6,583,216.62
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