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CITY OF GARDENA
Portfolio Management
Portfolio Summary
June 30, 2016

City of Gardena
1700 W. 162nd St.
Gardena, CA 90247
(310)217-9693

II certify that this report accurately reflects all pooled investments and is in conformity with the investment policy statement adopted by the Gardena City Council on June 14, 2016. The Investment Program, herein,
provides sufficient cash flow liquidity to meet the next six months estimated expenditures in accordance with Gov. Code, 53646(b)(1). The pricing of securities are done by US Bank and Interactive Data
Services. Moody's Investor Service rates the Manage Pool Accounts AAA.

Treasury Rates as of June 30, 2016
3 Month  0.2700%

6 Month  0.3500%
1Year 0.4300%

Total Earnings

June 2016 Month Ending

Fiscal Year to Date

Current Year 21,868.33 345,707.42
Security Type Face Amount/Shares Market Value Book Value % of Portfolio YTM @ Cost Days To Maturity
Certificate Of Deposit 498,800.00 498,800.00 498,800.00 1.33 0.53 345
Corporate Bond 1,000,000.00 998,590.00 1,000,000.00 2.66 0.89 669
FHLB Bond 1,000,000.00 1,005,535.00 1,000,000.00 2.66 1.35 972
FHLMC Bond 2,000,000.00 2,002,105.00 2,000,000.00 5.31 1.08 819
FNMA Bond 2,500,000.00 2,507,015.00 2,500,000.00 6.64 1.56 1,150
Local Government Investment Pool 22,148,605.70 22,148,605.70 22,148,605.70 58.84 0.58 1
Mutual Fund 804,186.27 8,126,338.03 8,082,134.29 2.14 0.00 0
Negotiable Certificate Of Deposit 7,693,000.00 7,798,302.01 7,693,000.00 20.44 1.45 964
Total / Average 37,644,591.97 45,085,290.74 44,922,539.99 100.00 0.72 306
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City of Gardena
Distribution by Asset Category - Book Value

All Portfolios Begin Date: 5/31/2016, End Date: 6/30/2016

Asset Category Allocation

Book Value % of Portfolio Book Value % of Portfolio

Asset Category 5/31/12016 5/31/2016 6/30/2016 6/30/2016

Certificate of Deposit - Bank 249,000.00 0.56 498,800.00 1.11
Certificate of Deposit - Negotiable 7,445,000.00 16.76 7,693,000.00 17.13
Federal Agency Coupon Securities 5,500,000.00 12.38 5,500,000.00 12.24
Managed Pool Accounts 22,148,605.70 49.86 22,148,605.70 49.30

Medium Term Notes 1,000,000.00 2.25 1,000,000.00 2.23

Mutual Fund 8,075,798.66 18.18 8,082,134.29 17.99

Total / Average 44,418,404.36 100.00 44,922,539.99 100.00

Portfolio Holdings as of 5/31/2016 Portfolio Holdings as of 6/30/2016

@ 0.56%-Certificate of..

{1 16.76%-Certificate o0..

@ 12.389%-Faderal Agenc..
@ 49,869 -Managed Pool ...
0 2,25%-Medium Term No..,

1 18.189%-Mutual Fund

® 1.11%-Certificate of...
17,139%-Certificate o..

@ 12.24%-Federal Agenc.

@ 49,3%-Managed Pool A,

2 2,239 -Medium Term No..,

[ 17.99%-Mutual Fund




City of Gardena
Portfolio Holdings
Portfolio Details - Investments
June 30, 2016

Description CUSIP/ Ticker T""“T;"""" Setg:;':e"t Fac;g;‘e‘;”“" Market Value | Book Value Yg"o"st@ a;‘t’;?;; Mgt:t':ty
Certificate of Deposit - Bank
ICB 0.4 5/22/2017 CD6553B 5/23/2015 249,000.00 249,000.00 249,000.00 0.40 326| 5/22/2017
Opus Bank 0.65 6/28/2017 CD3527 6/28/2016 249,800.00 249,800.00 249,800.00 0.65 363| 6/28/2017
Sub Total / Average 498,800.00 498,800.00 498,800.00 0.53 345
Certificate of Deposit - Negotiable
Ally Bank 1.2 7/1/2019 02006LF32 6/30/2016 248,000.00 248,215.76 248,000.00 1.20 1096 7/1/2019
AMEX CENT BK 2 5/7/2020 02587DXU7 5/14/2015 250,000.00 255,865.00 250,000.00 2.00 1407 5/7/2020
Apple Bank for Savings 0.85 10/16/2017 03784JQQ0 4/6/2016 248,000.00 248,523.28 248,000.00 0.85 473| 10/16/2017
Bank NC Thom 1 6/19/2017 06414QT1S8 12/19/2014 248,000.00 248,632.40 248,000.00 1.00 354| 6/19/2017
Barclays Bk Delaware 2.1 8/13/2019 06740KHS9 8/13/2014 248,000.00 254,140.48 248,000.00 2.10 1139] 8/13/2019
BMW 2.2 9/30/2020 05580ACZ5 9/30/2015 248,000.00 256,642.80 248,000.00 2.20 1553| 9/30/2020
Capital One Bk USA 1.7 4/6/2021 140420XR6 4/6/2016 248,000.00 252,516.08 248,000.00 1.70 1741 4/6/2021
Captial One NA 2.25 9/30/2020 14042RAK7 9/30/2015 248,000.00 256,632.88 248,000.00 2.25 15563 9/30/2020
Cardinal Bk Ntl 0.65 9/26/2016 14147VDX1 3/26/2014 248,000.00 248,084.32 248,000.00 0.65 88| 9/26/2016
Cathay Bk 0.75 12/14/2016 149159JW6 3/14/2014 248,000.00 248,245.52 248,000.00 0.75 167| 12/14/2016
CIT Bank, UT 0.9 5/1/2017 17284CCY8 10333 5/1/2013 250,000.00 251,127.50 250,000.00 0.90 305 5/1/2017
Comenity Capital, UT 1.1 10/17/2016 20033ACV6 10343 10/15/2013 250,000.00 250,420.00 250,000.00 1.10 109| 10/17/2016
Compass Bank, AL 2 10/9/2018 20451PFD3 10344 10/9/2013 248,000.00 253,220.40 248,000.00 2.00 831| 10/9/2018
Customers Bank 0.8 3/20/2017 23204HAWS 3/19/2014 248,000.00 248, 35712 248,000.00 0.80 263 3/20/2017
Discover 2 5/13/2020 254672NN4 5/14/2015 250,000.00 255,860.00 250,000.00 2.00 1413| 5/13/2020
Enerbank 1.7 12/18/2018 29266NG43 12/18/2014 248,000.00 251,392.64 248,000.00 1.70 901| 12/18/2018
First Bus Bk 1.55 3/6/2020 31938QL36 5/8/2015 248,000.00 253,835.44 248,000.00 1.65 1345 3/6/2020
Goldman Sachs 2.3 11/25/2020 38148J3E9 11/25/2015 245,000.00 252,964.95 245,000.00 2.30 1609| 11/25/2020
Investors Comm Bk 1.5 2/26/2021 46147URQ5 3/31/2016 248,000.00 252,464.00 248,000.00 1.50 1702 2/26/2021
Key Bank 1.35 10/15/2018 49306SVH6 10/14/2015 248,000.00 251,531.52 248,000.00 1.35 837| 10/15/2018
Leumi NY Bk 2 12/17/2019 063248EY0 12/17/2014 248,000.00 255,085.36 248,000.00 2.00 1265| 1217/2019
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City of Gardena
Portfolio Holdings
Portfolio Details - Investments
June 30, 2016

Description CUSIP/ Ticker Tra"‘;‘gﬂ"’" Se*gi;‘:e“t Fac;&':‘e"s""” Market Value | Book Value Yg';"si@' nDnZ¥3th; Mgt:t';ty
MB Financial Bk 1.4 4/15/2021 55266CRDO0 4/15/2016 248,000.00 252,526.00 248,000.00 1.40 1750| 4/15/2021
Medallion Bk Utah 1.2 4/26/2019 58403B3T1 4/26/2016 248,000.00 249 701.28 248,000.00 1.20 1030 4/26/2019
Meridian 0.9 9/29/2017 58958PCL6 3/31/2015 248,000.00 249,081.28 248,000.00 0.90 456| 9/29/2017
Morton Cmnty BK 1.05 4/10/2018 619165GA5 4/10/2015 248,000.00 248,409.20 248,000.00 1.05 649| 4/10/2018
Nebraska St Bk & Trust Broken Bow 1.2 1/15/263969ABR4 4/15/2016 248,000.00 251,372.80 248,000.00 1.20 1294| 1/15/2020
Riverwood Bank, MN 1.25 10/10/2017 76951DAD2 10345 10/8/2013 248,000.00 250,452.72 248,000.00 1.25 467| 10/10/2017
Sallie Mae Bk 2.1 8/13/2019 7954508J5 8/13/2014 248,000.00 254,217.36 248,000.00 2.10 1139| 8/13/2019
Synchrony Bank 1.55 6/29/2021 87164XMJ2 6/29/2016 248,000.00 248,600.16 248,000.00 1.55 1825| 6/29/2021
Wash Tr Co West 0.8 3/20/2017 940637FUQ 3/19/2014 248,000.00 248,917.60 248,000.00 0.80 263| 3/20/2017
WELL FARGO 1.55 11/19/2018 9497482T3 11/18/2015 248,000.00 251,266.16 248,000.00 1.55 872 11/19/2018
Sub Total / Average 7,693,000.00 7,798,302.01 7,693,000.00 1.45 964
Federal Agency Coupon Securities
FHLB 1 7/7/2017-15 3130A2E51 71712014 500,000.00 501,230.00 500,000.00 1.00 372 717/2017
FHLB 1.7 10/19/2020-17 3130A6LQ8 10/19/2015 500,000.00 504,305.00 500,000.00 1.70 1572 10/19/2020
FHLMC 0.6 9/26/2016-14 3134G47235 3/26/2014 500,000.00 500,475.00 500,000.00 0.60 88| 9/26/2016
FHLMC 1 7/27/2018-17 3134G8XA2 4/27/2016 1,000,000.00 1,001,150.00 1,000,000.00 1.00 757 7/27/2018
FHLMC 1.7 1/28/2021-16 3134G8WK1 4/28/2016 500,000.00 500,480.00 500,000.00 1.70 1673| 1/28/2021
FNMA 1.01 10/26/2018-16 3136G2PJ0O 10/26/2015 500,000.00 500,550.00 500,000.00 1.01 848| 10/26/2018
FNMA 1.6 11/15/2018-16 3136G23H8 8/15/2014 500,000.00 500,735.00 500,000.00 1.60 868| 11/15/2018
FNMA 1.6 5/19/2020-17 3136G2HF7 5/19/2015 1,000,000.00 1,004,340.00 1,000,000.00 1.60 1419 5/19/2020
FNMA 2 10/7/2019-16 3136G26Z25 10/10/2014 500,000.00 501,390.00 500,000.00 2.00 1194| 10/7/2019
Sub Total I Average 5,500,000.00 5,5614,655.00 5,500,000.00 1.35 997
Managed Pool Accounts
Local Agency Investment Fund LGIP LGIP9326 6/30/2013 22,148,605.70| 22,148,605.70| 22,148,605.70 0.58 1 N/A
Sub Total / Average 22,148,605.70 22,148,605.70| 22,148,605.70 0.58 1
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City of Gardena
Portfolio Holdings
Portfolio Details - Investments
June 30, 2016

Description CUSIP/ Ticker Tranfgctlon Setgz;r;ent Fac;r;': r::)sunti Market Value Book Value Yl?ﬁ?’ l[\)ﬂaa!ililsl r-irt; Mla:)t;:;ty
Medium Term Notes
Toyota Motor Credit Var. Corp 4/30/2018 89236TAJ4 10332 4/30/2013 1,000,000.00 998,590.00 1,000,000.00 0.89 669| 4/30/2018
Sub Total / Average 1,000,000.00 998,590.00 1,000,000.00 0.89 669
Mutual Fund
CalTrust - Medium Term CalTrust2020 1/4/2016 467.83 4,739.12 4,692.34 N/A N/A
CalTrust - Medium Term CalTrust2020 3/1/2016 466.28 4,723.45 4,695.47 N/A N/A
CalTrust - Medium Term CalTrust2020 2/1/12016 476.72 4,829.16 4,800.56 N/A N/A
CalTrust - Medium Term CalTrust2020 6/26/2015 598,205.91 6,059,825.88 6,017,951.47 N/A N/A
CalTrust - Medium Term CalTrust2020 7/1/2015 67.67 685.53 680.79 N/A N/A
CalTrust - Medium Term CalTrust2020 10/1/2015 433.91 4,395.53 4,373.83 N/A N/A
CalTrust - Medium Term CalTrust2020 12/1/2015 448.25 4,540.77 4,504.91 N/A N/A
CalTrust - Medium Term CalTrust2020 4/1/2016 670.57 6,792.83 6,766.01 N/A N/A
CalTrust - Medium Term CalTrust2020 9/1/2015 416.27 4,216.85 4,183.54 N/A N/A
CalTrust - Medium Term CalTrust2020 11/2/2015 432,12 4,377.40 4,351.47 N/A N/A
CalTrust - Medium Term CalTrust2020 8/3/2015 414.36 4,197.50 4172.64 N/A N/A
CalTrust - Medium Term CalTrust2020 5/2/2016 490.61 4,969.90 4,950.28 N/A N/A
CalTrust - Medium Term CalTrust2020 6/1/2016 506.64 5,132.23 5,106.90 N/A N/A
CalTrust - Short Term CalTrust2010 5/2/12016 114.77 1,151.16 1,150.02 N/A N/A
CalTrust - Short Term CalTrust2010 6/1/2016 122.63 1,229.96 1,228.73 N/A N/A
CalTrust - Short Term CalTrust2010 4/1/2016 115.85 1,161.94 1,160.78 N/A N/A
CalTrust - Short Term CalTrust2010 2/1/2016 98.08 983.72 982.74 N/A N/A
CalTrust - Short Term CalTrust2010 3/31/2016 100.19 1,004.88 1,003.87 N/A N/A
CalTrust - Short Term CalTrust2010 71112015 13.79 138.30 138.17 N/A N/A
CalTrust - Short Term CalTrust2010 11/2/2015 83.96 842.08 841.24 N/A N/A
CalTrust - Short Term CalTrust2010 9/1/2015 84.83 850.83 849.99 N/A N/A
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City of Gardena
Portfolio Holdings
Portfolio Details - Investments
June 30, 2016

= & . Transaction | Settlement | Face Amount/ YTM @ | Days To| Maturity
Description CUSIP/ Ticker D Date Shaioe Market Value Book Value Cost | Maturity Date
CalTrust - Short Term CalTrust2010 10/1/2015 87.88 881.48 880.60 N/A N/A
CalTrust - Short Term CalTrust2010 6/26/2015 199,600.80 2,001,996.00 2,000,000.00 N/A N/A
CalTrust - Short Term CalTrust2010 8/3/2015 83.95 842.05 841.21 N/A N/A
CalTrust - Short Term CalTrust2010 12/1/2015 88.80 890.68 889.80 N/A N/A
CalTrust - Short Term CalTrust2010 1/4/2016 93.60 938.80 936.93 N/A N/A
Sub Total / Average 804,186.27 8,126,338.03 8,082,134.29 N/A N/A
Total / Average 37,644,591.97 45,085,290.74| 44,922,539.99 0.88 374
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City of Gardena

Monthly Activity - by Portfolio

June 30, 2016

Description CUSIP/ Ticker setiiomant Matyiy BeginningiCost B uy Ac?::'j:ed _Sel_l Ac?:iuled I!1t_e rest | AEAdY Cosg Prl::e'lzzfd
Date Date Value Principal Principal Dividends Value .
Interest Interest Outstanding

City of Gardena - CalTrust Medium Term

CalTrust - Medium Term CalTrust2020 6/26/2015 N/A 6,017,951.48 0.00 0.00 0.00 0.00| 5,066.38| 6,017,951.48 0.00
CalTrust - Medium Term CalTrust2020 2/1/2016 N/A 4,800.56 0.00 0.00 0.00 0.00 4.04 4,800.56 0.00
CalTrust - Medium Term CalTrust2020 12/1/2015 N/A 4,504.91 0.00 0.00 0.00 0.00 3.80 4,504.91 0.00
CalTrust - Medium Term CalTrust2020 1/4/2016 N/A 4,692.34 0.00 0.00 0.00 0.00 3.96 4,692.34 0.00
CalTrust - Medium Term CalTrust2020 3/1/2016 N/A 4,695.47 0.00 0.00 0.00 0.00 3.95 4,695.47 0.00
CalTrust - Medium Term CalTrust2020 7/1/2015 N/A 680.79 0.00 0.00 0.00 0.00 0.57 680.79 0.00
CalTrust - Medium Term CalTrust2020 8/3/2015 N/A 4,172.64 0.00 0.00 0.00 0.00 3.51 4,172.64 0.00
CalTrust - Medium Term CalTrust2020 10/1/2015 N/A 4,373.83 0.00 0.00 0.00 0.00 3.67 4,373.83 0.00
CalTrust - Medium Term CalTrust2020 11/2/2015 N/A 4,351.47 0.00 0.00 0.00 0.00 3.66 4,351.47 0.00
CalTrust - Medium Term CalTrust2020 5/2/2016 N/A 4,950.28 0.00 0.00 0.00 0.00 4.16 4,950.28 0.00
CalTrust - Medium Term CalTrust2020 4/1/2016 N/A 6,766.01 0.00 0.00 0.00 0.00 5.68 6,766.01 0.00
CalTrust - Medium Term CalTrust2020 9/1/2015 N/A 4,183.54 0.00 0.00 0.00 0.00 3.63 4,183.54 0.00
CalTrust - Medium Term CalTrust2020 6/1/2016 N/A 0.00 5,106.90 0.00 0.00 0.00 0.00 5,106.90 0.00
Sub Total/Average City of Gardena - CalTrust Medium Tet 6,066,123.32| 5,106.90 0.00 0.00 0.00f 5,106.90| 6,071,230.22 0.00
City of Gardena - CalTrust Short Term

CalTrust - Short Term CalTrust2010 5/2/2016 N/A 1,150.02 0.00 0.00 0.00 0.00 0.70 1,150.02 0.00
CalTrust - Short Term CalTrust2010 7/1/2015 N/A 138.17 0.00 0.00 0.00 0.00 0.08 138.17 0.00
CalTrust - Short Term CalTrust2010 4/1/2016 N/A 1,160.78 0.00 0.00 0.00 0.00 0.71 1,160.78 0.00
CalTrust - Short Term CalTrust2010 3/31/2016 N/A 1,003.87 0.00 0.00 0.00 0.00 0.61 1,003.87 0.00
CalTrust - Short Term CalTrust2010 9/1/2015 N/A 849.99 0.00 0.00 0.00 0.00 0.52 849.99 0.00
CalTrust - Short Term CalTrust2010 11/2/2015 N/A 841.24 0.00 0.00 0.00 0.00 0.51 841.24 0.00
CalTrust - Short Term CalTrust2010 8/3/2015 N/A 841.21 0.00 0.00 0.00 0.00 0.51 841.21 0.00
CalTrust - Short Term CalTrust2010 10/1/2015 N/A 880.60 0.00 0.00 0.00 0.00 0.54 880.60 0.00
CalTrust - Short Term CalTrust2010 2/1/2016 N/A 982.74 0.00 0.00 0.00 0.00 0.60 982.74 0.00
CalTrust - Short Term CalTrust2010 1/4/2016 N/A 936.93 0.00 0.00 0.00 0.00 0.57 936.93 0.00
CalTrust - Short Term CalTrust2010 12/1/2015 N/A 889.80 0.00 0.00 0.00 0.00 0.54 889.80 0.00
CalTrust - Short Term CalTrust2010 6/26/2015 N/A 2,000,000.00 0.00 0.00 0.00 0.00] 1,222.81] 2,000,000.00 0.00
CalTrust - Short Term CalTrust2010 6/1/2016 N/A 0.00 1,228.73 0.00 0.00 0.00 0.00 1,228.73 0.00
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City of Gardena
Monthly Activity - by Portfolio
June 30, 2016

Description GUSIP Tdkor [ (Sotictieiti| -Watintty{=beginning Goet)). By N 2 5 (iercsit [-Ending kost Prr:fet:d
Date Date Value Principal Principal Dividends Value :
Interest Interest Qutstanding
Sub Total/Average City of Gardena - CalTrust Short Term 2,009,675.35( 1,228.73 0.00 0.00 0.00f 1,228.73| 2,010,904.08 0.00
City of Gardena - Fixed Income
ICB 0.4 5/22/2017 CDB6553B 5/23/2015 512212017 249 000.00 0.00 0.00 0.00 0.00 83.00 249,000.00 0.00
Opus Bank 0.65 6/28/2017 CD3527 6/28/2016(  6/28/2017 0.00] 249,800.00 0.00 0.00 0.00 0.00 249,800.00 0.00
Sub Total/Average City of Gardena - Fide Income 249,000.00| 249,800.00 0.00 0.00 0.00 83.00 498,800.00 0.00
City of Gardena - Liquid Assets
Local Agency Investment Fund LGIP |LGIP9326 6/30/2013 N/A 22,148,605.70 0.00 0.00 0.00 0.00 0.00| 22,148,605.70 0.00
Sub Total/Average City of Gardena - Liqrid Assets 22,148,605.70 0.00 0.00 0.00 0.00 0.00( 22,148,605.70 0.00
City of Gardena - US Bank
Ally Bank 1.2 7/1/2019 02006LF32 6/30/2016 7/1/2019 0.00| 248,000.00 0.00 0.00 0.00 0.00 248,000.00 0.00
AMEX CENT BK 2 5/7/2020 02587DXU7 5/14/2015 5/7/2020 250,000.00 0.00 0.00 0.00 0.00 0.00 250,000.00 0.00
Apple Bank for Savings 0.85 10/16/2017 [03784JQQ0 4/6/2016| 10/16/2017 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Bank NC Thom 1 6/19/2017 06414QTS8 12/19/2014|  6/19/2017 248,000.00 0.00 0.00 0.00 0.00 210.63 248,000.00 0.00
Barclays Bk Delaware 2.1 8/13/2019 06740KHS9 8/13/2014|  8/13/2019 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
BMW 2.2 9/30/2020 05580ACZ5 9/30/2015|  9/30/2020 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Capital One Bk USA 1.7 4/6/2021 140420XR6 4/6/2016 4/6/2021 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Captial One NA 2.25 9/30/2020 14042RAK7 9/30/2015 9/30/2020 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Cardinal Bk Ntl 0.65 9/26/2016 14147VDX1 3/26/2014|  9/26/2016 248,000.00 0.00 0.00 0.00 0.00 136.91 248,000.00 0.00
Cathay Bk 0.75 12/14/2016 149159JW6 3/14/2014| 12/14/2016 248,000.00 0.00 0.00 0.00 0.00 157.97 248,000.00 0.00
CIT Bank, UT 0.9 5/1/2017 17284CCY8 5/1/2013 5/1/2017 250,000.00 0.00 0.00 0.00 0.00 0.00 250,000.00 0.00
Comenity Capital, UT 1.1 10/17/2016 20033ACV6 10/15/2013| 10/17/2016 250,000.00 0.00 0.00 0.00 0.00 233.56 250,000.00 0.00
Compass Bank, AL 2 10/9/2018 20451PFD3 10/9/2013]  10/9/2018 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Customers Bank 0.8 3/20/2017 23204HAWS 3/19/2014|  3/20/2017 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Discover 2 5/13/2020 254672NN4 5/14/2015|  5/13/2020 250,000.00 0.00 0.00 0.00 0.00 0.00 250,000.00 0.00
Enerbank 1.7 12/18/2018 29266NG43 12/18/2014| 12/18/2018 248,000.00 0.00 0.00 0.00 0.00 358.07 248,000.00 0.00
FHLB 1 7/7/2017-15 3130A2E51 71712014 71712017 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
FHLB 1.7 10/19/2020-17 3130A6LQ8 10/19/2015] 10/19/2020 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
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City of Gardena

Monthly Activity - by Portfolio

June 30, 2016

Description CUSIP/ Ticker Settlement Maturity Beginning Cost .Buy Aci:!:e d _Se!l Ac?:ll.lle d I?'lt.eresU Ending Cost P:lrll-;:lri:d
Date Date Value Principal Principal Dividends Value :

Interest Interest Qutstanding
FHLMC 0.6 9/26/2016-14 3134G4235 3/26/2014| 9/26/2016 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
FHLMC 1 7/27/2018-17 3134G8XA2 4/27/2016|  7/27/2018 1,000,000.00 0.00 0.00 0.00 0.00 0.00] 1,000,000.00 0.00
FHLMC 1.7 1/28/2021-16 3134G8WK1 4/28/2016 1/28/2021 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
First Bus Bk 1.55 3/6/2020 31938QL36 5/8/2015 3/6/2020 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
FNMA 1.01 10/26/2018-16 3136G2PJ0 10/26/2015| 10/26/2018 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
FNMA 1.6 11/15/2018-16 3136G23H8 8/15/2014| 11/15/2018 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
FNMA 1.6 5/19/2020-17 3136G2HF7 5/19/2015]  5/19/2020 1,000,000.00 0.00 0.00 0.00 0.00 0.00] 1,000,000.00 0.00
FNMA 2 10/7/2019-16 3136G26Z5 10/10/2014 10/7/2019 500,000.00 0.00 0.00 0.00 0.00 0.00 500,000.00 0.00
Goldman Sachs 2.3 11/25/2020 38148J3E9 11/25/2015] 11/25/2020 245,000.00 0.00 0.00 0.00 0.00 0.00 245,000.00 0.00
Investors Comm Bk 1.5 2/26/2021 46147URQS 3/31/2016 2/26/2021 248,000.00 0.00 0.00 0.00 0.00 315.95 248,000.00 0.00
Key Bank 1.35 10/15/2018 49306SVH6 10/14/2015| 10/15/2018 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Leumi NY Bk 2 12/17/2019 063248EY0 12/17/2014| 12/17/2019 248,000.00 0.00 0.00 0.00 0.00| 2,486.79 248,000.00 0.00
MB Financial Bk 1.4 4/15/2021 55266CRD0 4/15/2016[  4/15/2021 248,000.00 0.00 0.00 0.00 0.00 294.88 248,000.00 0.00
Medallion Bk Utah 1.2 4/26/2019 58403B3T1 4/26/2016|  4/26/2019 248,000.00 0.00 0.00 0.00 0.00 252.76 248,000.00 0.00
Meridian 0.9 9/29/2017 58958PCL6 3/31/2015|  9/29/2017 248,000.00 0.00 0.00 0.00 0.00 189.57 248,000.00 0.00
Merrick 0.7 6/30/2016 59013JCU1 12/30/2014| 6/30/2016 248,000.00 0.00 0.00] 248,000.00 0.00 147.44 0.00 0.00
Morton Cmnty BK 1.05 4/10/2018 619165GAS5 4/10/2015  4/10/2018 248,000.00 0.00 0.00 0.00 0.00 221.16 248,000.00 0.00
Nebraska St Bk & Trust Broken Bow 1.2 1/|63969ABR4 4/15/2016 1/15/2020 248,000.00 0.00 0.00 0.00 0.00 252.76 248,000.00 0.00
Riverwood Bank, MN 1.25 10/10/2017 76951DAD2 10/8/2013| 10/10/2017 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Sallie Mae Bk 2.1 8/13/2019 7954508J5 8/13/2014 8/13/2019 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Synchrony Bank 1.55 6/29/2021 87164XMJ2 6/29/2016|  6/29/2021 0.00] 248,000.00 0.00 0.00 0.00 0.00 248,000.00 0.00
Toyota Motor Credit Var. Corp 4/30/2018 [|89236TAJ4 4/30/2013|  4/30/2018 1,000,000.00 0.00 0.00 0.00 0.00 0.00] 1,000,000.00 0.00
Wash Tr Co West 0.8 3/20/2017 940637FU0 3/19/2014]  3/20/2017 248,000.00 0.00 0.00 0.00 0.00 0.00 248,000.00 0.00
WELL FARGO 1.55 11/19/2018 9497482T3 11/18/2015] 11/19/2018 248,000.00 0.00 0.00 0.00 0.00 326.48 248,000.00 0.00
Sub Total/Average City of Gardena - US 13,945,000.00| 496,000.00 0.00| 248,000.00 0.00f 5,584.93| 14,193,000.00 0.00
Total / Average 44,418,404.37| 752,135.63 0.00| 248,000.00 0.00| 12,003.56| 44,922,540.00 0.00
Monthly Activity 3 June 30, 2016




City of Gardena
Portfolio Holdings
Interest Earned During Period - Book Value
June 30, 2016

Description CUSIP/ Ticker Sell Accrued | Buy Accrued Interest/ Amortized Amort.ized Difference in Interest E?rned During
Interest Interest Dividends Discount Premium Accrued Interest Period-BV

City of Gardena - CalTrust Medium Term

CalTrust - Medium Term CalTrust2020 0.00 0.00 5,066.38 N/A N/A 0.00 5,066.38
CalTrust - Medium Term CalTrust2020 0.00 0,00 4.04 N/A N/A 0.00 4.04
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.80 N/A N/A 0.00 3.80
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.96 N/A N/A 0.00 3.96
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.95 N/A N/A 0.00 3.95
CalTrust - Medium Term CalTrust2020 0.00 0.00 0.57 N/A N/A 0.00 0.57
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.51 N/A N/A 0.00 3.51
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.67 N/A N/A 0.00 3.67
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.66 N/A N/A 0.00 3.66
CalTrust - Medium Term CalTrust2020 0.00 0.00 4.16 N/A N/A 0.00 4.16
CalTrust - Medium Term CalTrust2020 0.00 0.00 5.68 N/A N/A 0.00 5.68
CalTrust - Medium Term CalTrust2020 0.00 0.00 3.53 N/A N/A 0.00 3.53
CalTrust - Medium Term CalTrust2020 0.00 0.00 0.00 N/A N/A 0.00 0.00
Sub Total/Average City of Gardena - CalTrust Medium Term 0.00 0.00 5,106.90 0.00 0.00 0.00 5,106.90
City of Gardena - CalTrust Short Term

CalTrust - Short Term CalTrust2010 0.00 0.00 0.70 N/A N/A 0.00 0.70
CalTrust - Short Term CalTrust2010 0.00 0.00 0.08 N/A N/A 0.00 0.08
CalTrust - Short Term CalTrust2010 0.00 0.00 0.71 N/A N/A 0.00 0.71
CalTrust - Short Term CalTrust2010 0.00 0.00 0.61 N/A N/A 0.00 0.61
CalTrust - Short Term CalTrust2010 0.00 0.00 0.52 N/A N/A 0.00 0.52
CalTrust - Short Term CalTrust2010 0.00 0.00 0.51 N/A N/A 0.00 0.51
CalTrust - Short Term CalTrust2010 0.00 0.00 0.51 N/A N/A 0.00 0.51
CalTrust - Short Term CalTrust2010 0.00 0.00 0.54 N/A N/A 0.00 0.54
CalTrust - Short Term CalTrust2010 0.00 0.00 0.60 N/A N/A 0.00 0.60
CalTrust - Short Term CalTrust2010 0.00 0.00 0.57 N/A N/A 0.00 0.57
CalTrust - Short Term CalTrust2010 0.00 0.00 0.54 N/A N/A 0.00 0.54
CalTrust - Short Term CalTrust2010 0.00 0.00 1,222 .81 N/A N/A 0.00 1,222.81
CalTrust - Short Term CalTrust2010 0.00 0.00 0.00 N/A N/A 0.00 0.00

Interest Earned - Book Value

June 30, 2016




City of Gardena
Portfolio Holdings

Interest Earned During Period - Book Value
June 30, 2016

Destrintion CUSIP/ Ticker Sell Accrued | Buy Accrued Iflt_erestl Amortized Amort-ized Difference in Interest Efarned During
Interest Interest Dividends Discount '| Premium Accrued Interest Period-BV

Sub Total/Average City of Gardena - CalTrust Short Term 0.00 0.00 1,228.73 0.00 0.00 0.00 1,228.73
City of Gardena - Fixed Income
ICB 0.4 5/22/2017 CD6553B 0.00 0.00 83.00 0.00 0.00 -2.73 80.27
Opus Bank 0.65 6/28/2017 CD3527 0.00 0.00 0.00 0.00 0.00 8.90 8.90
Sub Total/Average City of Gardena - Fixed Income | 0.00 0.00 83.00 0.00 0.00 6.17 89.17
City of Gardena - Liquid Assets
Local Agency Investment Fund LGIP ILGIP9326 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Sub Tofal/Average City of Gardena - Liquid Assets 0.00 0.00 0.00 0.00 0.00 0.00 0.00
City of Gardena - US Bank
Ally Bank 1.2 7/1/2019 02006LF32 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AMEX CENT BK 2 5/7/2020 02587DXU7 0.00 0.00 0.00 0.00 0.00 410.96 410.96
Apple Bank for Savings 0.85 10/16/2017 03784JQQ0 0.00 0.00 0.00 0.00 0.00 173.26 173.26
Bank NC Thom 1 6/19/2017 06414QTS8 0.00 0.00 210.63 0.00 0.00 -6.79 203.84
Barclays Bk Delaware 2.1 8/13/2019 06740KHS9 0.00 0.00 0.00 0.00 0.00 428.05 428.05
BMW 2.2 9/30/2020 05580ACZ5 0.00 0.00 0.00 0.00 0.00 448.44 448.44
Capital One Bk USA 1.7 4/6/2021 140420XR6 0.00 0.00 0.00 0.00 0.00 346.52 346.52
Captial One NA 2.25 9/30/2020 14042RAK7 0.00 0.00 0.00 0.00 0.00 458.63 458.63
Cardinal Bk Ntl 0.65 9/26/2016 14147VDX1 0.00 0.00 136.91 0.00 0.00 -4.41 132.50
Cathay Bk 0.75 12/14/2016 149159JW6 0.00 0.00 157.97 0.00 0.00 -5.10 152.87
CIT Bank, UT 0.9 5/1/2017 17284CCY8 0.00 0.00 0.00 0.00 0.00 184.93 184.93
Comenity Capital, UT 1.1 10/17/2016 20033ACV6 0.00 0.00 233.56 0.00 0.00 -7.54 226.02
Compass Bank, AL 2 10/9/2018 20451PFD3 0.00 0.00 0.00 0.00 0.00 407.67 407.67
Customers Bank 0.8 3/20/2017 23204HAWS 0.00 0.00 0.00 0.00 0.00 163.07 163.07
Discover 2 5/13/2020 254672NN4 0.00 0.00 0.00 0.00 0.00 410.95 410.95
Enerbank 1.7 12/18/2018 29266NG43 0.00 0.00 358.07 0.00 0.00 -11.55 346.52
FHLB 1 7/7/2017-15 3130A2E51 0.00 0.00 0.00 0.00 0.00 402.78 402.78
FHLB 1.7 10/19/2020-17 3130A6LQ8 0.00 0.00 0.00 0.00 0.00 684.72 684.72
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City of Gardena
Portfolio Holdings
Interest Earned During Period - Book Value
June 30, 2016

Dasetlption CUSIP/ Ticker Sell Accrued | Buy Accrued Interest/ Amortized | Amortized Difference in Interest Earned During
Interest Interest Dividends Discount Premium Accrued Interest Period-BV
FHLMC 0.6 9/26/2016-14 3134G4Z35 0.00 0.00 0.00 0.00 0.00 241.66 241.66
FHLMC 1 7/27/2018-17 3134G8XA2 0.00 0.00 0.00 0.00 0.00 805.56 805.56
FHLMC 1.7 1/28/2021-16 3134G8WK1 0.00 0.00 0.00 0.00 0.00 684.72 684.72
First Bus Bk 1.55 3/6/2020 31938QL36 0.00 0.00 0.00 0.00 0.00 315.95 315.95
FNMA 1.01 10/26/2018-16 3136G2PJ0O 0.00 0.00 0.00 0.00 0.00 406.81 406.81
FNMA 1.6 11/15/2018-16 3136G23H8 0.00 0.00 0.00 0.00 0.00 644.44 644.44
FNMA 1.6 5/19/2020-17 3136G2HF7 0.00 0.00 0.00 0.00 0.00 1,288.89 1,288.89
FNMA 2 10/7/2019-16 3136G2625 0.00 0.00 0.00 0.00 0.00 805.56 805.56
Goldman Sachs 2.3 11/25/2020 38148J3E9 0.00 0.00 0.00 0.00 0.00 463.15 463.15
Investors Comm Bk 1.5 2/26/2021 46147URQ5 0.00 0.00 315.95 0.00 0.00 -10.19 305.76
Key Bank 1.35 10/15/2018 49306SVH6 0.00 0.00 0.00 0.00 0.00 275.18 275.18
Leumi NY Bk 2 12/17/2019 063248EY0 0.00 0.00 2,486.79 0.00 0.00 -2,079.12 407.67
MB Financial Bk 1.4 4/15/2021 55266CRD0O 0.00 0.00 294.88 0.00 0.00 -9.52 285.36
Medallion Bk Utah 1.2 4/26/2019 58403B3T1 0.00 0.00 252.76 0.00 0.00 -8.16 244.60
Meridian 0.9 9/29/2017 58958PCL6 0.00 0.00 189.57 0.00 0.00 -6.11 183.46
Merrick 0.7 6/30/2016 59013JCU1 0.00 0.00 147.44 0.00 0.00 -14.27 133.17
Morton Cmnty BK 1.05 4/10/2018 619165GA5 0.00 0.00 221.16 0.00 0.00 -7.14 214.02
Nebraska St Bk & Trust Broken Bow 1.2 1/15/202 63969ABR4 0.00 0.00 252.76 0.00 0.00 -8.15 244 .61
Riverwood Bank, MN 1.25 10/10/2017 76951DAD2 0.00 0.00 0.00 0.00 0.00 254.79 254,79
Sallie Mae Bk 2.1 8/13/2019 7954503J5 0.00 0.00 0.00 0.00 0.00 428.05 428.05
Synchrony Bank 1.55 6/29/2021 87164XMJ2 0.00 0.00 0.00 0.00 0.00 10.53 10.53
Toyota Motor Credit Var. Corp 4/30/2018 89236TAJ4 0.00 0.00 0.00 0.00 0.00 738.84 738.84
Wash Tr Co West 0.8 3/20/2017 940637FU0 0.00 0.00 0.00 0.00 0.00 163.07 163.07
WELL FARGO 1.55 11/19/2018 949748273 0.00 0.00 326.48 0.00 0.00 -10.53 315.95
Sub Total/Average City of Gardena - US Bank 0.00 0.00 5,684.93 0.00 0.00 9,858.60 15,443.53
Total / Average 0.00 0.00 12,003.56 0.00 0.00 9,864.77 21,868.33
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City of Gardena
Portfolio Holdings
Interest Earned During Period - Book Value
June 30, 2015 to June 30, 2016

Besctiption CUSIP/ Ticker Ac?:(::ljled Aci?ged lf\t_erestl‘ Ar!wrtized Amort.ized Difference in Interest Earned During Period;
ooy litarast Dividends Discount Premium Accrued Interest BV

City of Gardena - CalTrust Medium Term
CalTrust - Medium Term CalTrust2020 0.00 0.00 65,039.97 N/A N/A 0.00 65,039.97
CalTrust - Medium Term CalTrust2020 0.00 0.00 22.89 N/A N/A 0.00 22.89
CalTrust - Medium Term CalTrust2020 0.00 0.00 13.02 N/A N/A 0.00 13.02
CalTrust - Medium Term CalTrust2020 0.00 0.00 18.26 N/A N/A 0.00 18.26
CalTrust - Medium Term CalTrust2020 0.00 0.00 7.25 N/A N/A 0.00 7.25
CalTrust - Medium Term CalTrust2020 0.00 0.00 34.26 N/A N/A 0.00 34.26
CalTrust - Medium Term CalTrust2020 0.00 0.00 26.59 N/A N/A 0.00 26.59
CalTrust - Medium Term CalTrust2020 0.00 0.00 11.19 N/A N/A 0.00 11.19
CalTrust - Medium Term CalTrust2020 0.00 0.00 36.90 N/A N/A 0.00 36.90
CalTrust - Medium Term CalTrust2020 0.00 0.00 29.95 N/A N/A 0.00 29.95
CalTrust - Medium Term CalTrust2020 0.00 0.00 40.58 N/A N/A 0.00 40.58
CalTrust - Medium Term CalTrust2020 0.00 0.00 4.16 N/A N/A 0.00 4.16
CalTrust - Medium Term CalTrust2020 0.00 0.00 0.00 N/A N/A 0.00 0.00
Sub Total/Average City of Gardena - CalTrust Medium Term 0.00 0.00 65,285.02 0.00 0.00 0.00 65,285.02
City of Gardena - CalTrust Short Term
CalTrust - Short Term CalTrust2010 0.00 0.00 10,877.13 N/A N/A 0.00 10,877.13
CalTrust - Short Term CalTrust2010 0.00 0.00 0.70 N/A N/A 0.00 0.70
CalTrust - Short Term CalTrust2010 0.00 0.00 0.00 N/A N/A 0.00 0.00
CalTrust - Short Term CalTrust2010 0.00 0.00 1.37 N/A N/A 0.00 1.37
CalTrust - Short Term CalTrust2010 0.00 0.00 2.22 N/A N/A 0.00 2.22
CalTrust - Short Term CalTrust2010 0.00 0.00 187 N/A N/A 0.00 1.77
CalTrust - Short Term CalTrust2010 0.00 0.00 0.74 N/A N/A 0.00 0.74
CalTrust - Short Term CalTrust2010 0.00 0.00 3.08 N/A N/A 0.00 3.08
CalTrust - Short Term CalTrust2010 0.00 0.00 3.85 N/A N/A 0.00 3.85
CalTrust - Short Term CalTrust2010 0.00 0.00 3.60 N/A N/A 0.00 3.60
CalTrust - Short Term CalTrust2010 0.00 0.00 4.16 N/A N/A 0.00 4.16
CalTrust - Short Term CalTrust2010 0.00 0.00 2.87 N/A N/A 0.00 2.87
CalTrust - Short Term CalTrust2010 0.00 0.00 2.58 N/A N/A 0.00 2.58

Interest Earned - Book Value

June 30, 2015 to June 30, 2016




City of Gardena
Portfolio Holdings
Interest Earned During Period - Book Value
June 30, 2015 to June 30, 2016

Sell

Buy

Description CUSIP/ Ticker| Accrued A coraod I!1t.erestl An.'nortized Amort.ized Difference in Interest Earned During Period-
It e interest Dividends Discount Premium Accrued Interest BV

Sub Total/lAverage City of Gardena - CalTrust Short Term 0.00 0.00 10,904.08 0.00 0.00 0.00 10,904.08
City of Gardena - Fixed Income
ICB 0.4 5/22/2017 CD6553B 0.00 0.00 996.00 0.00 0.00 0.00 996.00
Opus Bank 0.65 6/28/2017 CD3527 0.00 0.00 0.00 0.00 0.00 8.90 8.90
Preferred Bank 0.65 8/11/2015 CD1617B 0.00 0.00 1,086.30 0.00 0.00 -338.36 747.94
Preferred Bank 1.05 8/11/2016 CD4713 719.18 0.00 6,127.39 0.00 0.00 0.00 6,846.57
Sub Total/Average City of Gardena - Fixed Income 719.18 0.00 8,209.69 0.00 0.00 -329.46 8,599.41
City of Gardena - Liquid Assets
JPMorgan Asset Mgmt MM MMO0104 0.00 0.00 5.21 0.00 0.00 0.00 5.21
Local Agency Investment Fund LGIP LGIP9326 0.00 0.00 67,762.97 0.00 0.00 0.00 67,762.97
Sub Total/lAverage City of Gardena - Liquid Assets 0.00 0.00 67,768.18 0.00 0.00 0.00 67,768.18
City of Gardena - US Bank
Ally Bank 1.2 7/1/2019 02006LF32 0.00 0.00 0.00 0.00 0.00 0.00 0.00
Ally Bank, UT 0.65 4/11/2016 02005QV34 0.00 0.00 1,633.91 0.00 0.00 -360.62 1,273.29
AMEX CENT BK 2 5/7/2020 02587DXU7 0.00 0.00 5,013.70 0.00 0.00 -27.40 4,986.30
Apple Bank for Savings 0.85 10/16/2017 03784JQQ0 0.00 0.00 0.00 0.00 0.00 490.90 490.90
Bank NC Thom 1 6/19/2017 06414QTS8 0.00 0.00 2,486.81 0.00 0.00 0.00 2,486.81
Barclays Bk Delaware 2.1 8/13/2019 06740KHS9 0.00 0.00 5,208.00 0.00 0.00 14.27 5,222.27
BMW 2.2 9/30/2020 05580ACZ5 0.00 0.00 2,720.53 0.00 0.00 1,375.21 4,095.74
Capital One Bank 1 10/24/2016 140420QG8 1,301.49 0.00 1,243.40 0.00 0.00 -468.82 2,076.07
Capital One Bk USA 1.7 4/6/2021 140420XR6 0.00 0.00 0.00 0.00 0.00 981.81 981.81
Captial One NA 2.25 9/30/2020 14042RAK7 0.00 0.00 2,782.36 0.00 0.00 1,406.47 4,188.83
Cardinal Bk Ntl 0.65 9/26/2016 14147VDX1 0.00 0.00 1,616.41 0.00 0.00 0.00 1,616.41
Cathay Bk 0.75 12/14/2016 149159JW6 0.00 0.00 1,865.09 0.00 0.00 0.00 1,865.09
CIT Bank, UT 0.9 5/1/2017 17284CCY8 0.00 0.00 2,256.17 0.00 0.00 0.00 2,256.17
Comenity Capital, UT 1.1 10/17/2016 20033ACV6 0.00 0.00 2,757.53 0.00 0.00 0.00 2 757,53
Compass Bank, AL 2 10/9/2018 20451PFD3 0.00 0.00 4,973.58 0.00 0.00 0.00 4,973.58

Interest Earned - Book Value

June 30, 2015 to June 30, 2016




City of Gardena
Portfolio Holdings
Interest Earned During Period - Book Value

June 30, 2015 to June 30, 2016

Daseripfion CUSIP/ Ticker Ac?:?tllled Ac?::'l:ed I!1t_eresﬂ Arfmrtized Amort_ized Difference in Interest Earned During Period
it Itarsat Dividends Discount Premium Accrued Interest BV

Customers Bank 0.8 3/20/2017 23204HAWS 0.00 0.00 1,989.43 0.00 0.00 0.00 1,989.43
Discover 2 5/13/2020 254672NN4 0.00 0.00 5,013.70 0.00 0.00 0.00 5,013.70
Enerbank 1.7 12/18/2018 29266NG43 0.00 0.00 4,227.54 0.00 0.00 0.00 4,227 .54
FFCB 1.42 4/29/2019-16 3133EED56 512.78 0.00 14,200.00 0.00 0.00 -2,406.11 12,306.67
FFCB 1.72 5/4/2020-16 3133EEG46 0.00 0.00 17,200.00 0.00 0.00 -2,675.56 14,524.44
FHLB 0.95 11/1/2017-13 3133814N2 0.00 0.00 4,776.39 0.00 0.00 -1,556.94 3,219.45
FHLB 1 7/7/2017-15 3130A2E51 0.00 0.00 5,000.00 0.00 0.00 0.00 5,000.00
FHLB 1.35 1/30/2018-15 3130A3BW3 3,375.00 0.00 0.00 0.00 0.00 -1,125.00 2,250.00
FHLB 1.4 7/9/2018-15 3130A4NY4 0.00 0.00 3,500.00 0.00 0.00 -1,575.00 1,925.00
FHLB 1.7 10/19/2020-17 3130A6LQ8 0.00 0.00 4,250.00 0.00 0.00 1,676.39 5,926.39
FHLB Step 9/30/2019-15 3130A22J8 0.00 0.00 2,500.00 0.00 0.00 -1,250.00 1,250.00
FHLMC 0.6 9/26/2016-14 3134G47235 0.00 0.00 3,000.00 0.00 0.00 0.00 3,000.00
FHLMC 0.8 3/28/2017-16 3134G4XN3 0.00 0.00 4,000.00 0.00 0.00 -1,022.22 2,977.78
FHLMC 1 7/27/2018-17 3134G8BXA2 0.00 0.00 0.00 0.00 0.00 1,750.00 1,750.00
FHLMC 1.7 1/28/2021-16 3134GBWK1 0.00 0.00 0.00 0.00 0.00 1,463.89 1,463.89
First Bus Bk 1.55 3/6/2020 31938QL36 0.00 0.00 3,854.53 0.00 0.00 0.00 3,854.53
FNMA 1.01 10/26/2018-16 3136G2PJ0 0.00 0.00 2,525.00 0.00 0.00 897.78 3,422.78
FNMA 1.6 11/15/2018-16 3136G23H8 0.00 0.00 8,000.00 0.00 0.00 0.00 8,000.00
FNMA 1.6 5/19/2020-17 3136G2HF7 0.00 0.00 16,000.00 0.00 0.00 0.00 16,000.00
FNMA 2 10/7/2019-16 3136G26Z5 0.00 0.00 10,000.00 0.00 0.00 0.00 10,000.00
GE Capital Bank 0.9 2/29/2016 36160YY74 0.00 0.00 2,256.16 0.00 0.00 -752.05 1,504.11
GE Capital Retail, UT 0.9 2/29/2016 36830KBN4 0.00 0.00 2,256.16 0.00 0.00 -752.05 1,504.11
Goldman Sachs 2.3 11/25/2020 38148J3E9 0.00 0.00 2,809.78 0.00 0.00 5565.78 3,365.56
Goldman Sachs Bank USA 1 11/30/2015 38143AW76 1,239.73 0.00 0.00 0.00 0.00 -226.03 1,013.70
Great Southern BK 0.6 11/27/2015 39120VRF3 0.00 0.00 619.66 0.00 0.00 -8.15 611.51
Investors Bk 0.65 2/25/2016 46176PDE2 0.00 0.00 1,612.00 0.00 0.00 -552.05 1,059.95
Investors Comm Bk 1.5 2/26/2021 46147URQ5 0.00 0.00 621.70 0.00 0.00 295.56 917.26
Key Bank 1.35 10/15/2018 4930635VH6 0.00 0.00 1,678.59 0.00 0.00 706.29 2,384.88
Key Bank National, OH 0.6 10/9/2015 493065556 0.00 0.00 746.04 0.00 0.00 -334.29 411.75
Leumi NY Bk 2 12/17/2019 063248EY0 0.00 0.00 4,973.58 0.00 0.00 0.00 4,973.58
Interest Earned - Book Value 3 June 30, 2015 to June 30, 2016



City of Gardena
Portfolio Holdings
Interest Earned During Period - Book Value
June 30, 2015 to June 30, 2016

Description CUSIP/ Ticker Aci?::e d Ac?;:{e d If1t-erestl Arrlortized Amort.ized Difference in Interest Earned During Period
ltarast inferast Dividends Discount Premium Accrued Interest BV

MB Financial Bk 1.4 4/15/2021 55266CRDO 0.00 0.00 580.25 0.00 0.00 142.68 722.93
Medallion Bk Utah 1.2 4/26/2019 58403B3T1 0.00 0.00 497.36 0.00 0.00 32.61 529.97
Meridian 0.9 9/29/2017 58958PCL6 0.00 0.00 2,238.13 0.00 0.00 0.00 2,238.13
Merrick 0.7 6/30/2016 59013JCU1 0.00 0.00 1,740.72 0.00 0.00 -9.51 1,731.21
Morton Cmnty BK 1.05 4/10/2018 619165GAS 0.00 0.00 2,611.13 0.00 0.00 0.00 2,611.13
Nebraska St Bk & Trust Broken Bow 1.2 1/15/202 63969ABR4 0.00 0.00 497.36 0.00 0.00 122.30 619.66
Riverwood Bank, MN 1.25 10/10/2017 76951DAD2 0.00 0.00 3,108.50 0.00 0.00 0.00 3,108.50
Sallie Mae Bk 2.1 8/13/2019 795450SJ5 0.00 0.00 5,208.00 0.00 0.00 14.27 5,222.27
Synchrony Bank 1.55 6/29/2021 87164XMJ2 0.00 0.00 0.00 0.00 0.00 10.53 10.53
Toyota Motor Credit Var. Corp 4/30/2018 89236TAJ4 0.00 0.00 6,281.13 0.00 0.00 597.42 6,878.55
Wash Tr Co West 0.8 3/20/2017 940637FU0 0.00 0.00 1,989.43 0.00 0.00 0.00 1,989.43
WELL FARGO 1.55 11/19/2018 9497482T3 0.00 0.00 2,243.23 0.00 0.00 126.38 2,369.61
Sub Total/Average City of Gardena - US Bank 6,429.00 0.00 189,162.99 0.00 0.00 -2,441.26 193,150.73
Total / Average 7,148.18 0.00 341,329.96 0.00 0.00 -2,770.72 345,707.42

Interest Earned - Book Value

June 30, 2015 to June 30, 2016



Monthly Portfolio Balances
Fiscal Years 2010/2011 through 2015/2016

Average Annual . Annual Interest
Portfolio Fiscal Year Income
$ 34,939,098.72 201172012 $281,876.43
$ 35,200,625.70 201212013 $181,897.56
$  41,984,315.33 2013/2014 $176,234.60
$  47,248,923.98 201472015 $225,682.70
$  42171,556.71 2015/2016 $345,707.42
Portfolio 201172012 2012/2013 2013/2014 2014720158 2015/2016
July 36,512,779.56 32,370,862.84 41,296,919.90 39,934,618.16 44 ,344,002.47
August 34,764 ,275.56 32,470,862.84 43981,082.33 47,326,618.16  43,850,390.47
September 32,530,171.56 32,070,862.84 41,881,084.18 47,226,618.16 41,752,801.86
QOctober 34,143,924.26 30,288,799.70 39,343,647.38  45,293,716.40  39,773,348.62
November 32,351,680.26 27,738,799.70 37,693,647.38 44,693,716.40 38,774,975.22
December 30,851,693.73 28,038,799.70 36,203,647.38 45,685,716.40 41,081,856.69
January 35,0560,770.01 34,304,357.71 41,508,709.38  48,705,206.80  44,201,585.16
February 36,281,004.01 34,494,357.71 41,909,709.38 49,705,206.89 41,382,640.37
March 35,678,679.01 41,949 357.71 42,751,709.38  47,953,229.92 39,143,831.25
April 34,300,739.54 41,472 12562 4521747576  48,772148.70  42,412,304.06
May 41,251,739.54 43,105,142.12 47,416,676.76  53,270,146.70  44,418,404.36
June 35,551,739.54 43,103,180.00 44,616,676.76  48,420,148.70 44,9622 539,99
Average 34,939,099.72 35,200,625.70 41,984,315.33 47,248923.96 42 171,556.71
Treasury Rates as of June 30, 2016 LAIF Rate Our Rate of Return
3 Month ' 0.270% 2nd QTR 2016 June 2016
6 Month 0.350% 0.55% 0.720%
1 Year 0.430%




Interest Earnings
Fiscal Years 2011/2012 through 2015/2016
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. 2011/2012 2012/2013 2013/2014 2014/2015 2015/2016
® Annual Interest Income  $281,876.43 $181,897.56 $176,234.60 $225,682.70 $345,707.42

Average Portfolio Interest Income

2011/2012  $34,939,099.72 $281,876.43
2012/2013  $35,200,625.70 $181,897.56
2013/2014  $41,984,315.33 $176,234.60
2014/2015  $47,248,923.96 $225,682.70

2015/2016  $42,171,556.71 $345,707.42 As of June 2016




City of Gardena
Portfolio Holdings

GASB 31 Compliance Detail

June 30, 2016

e y Settlement | Maturity Beginning Face e o Sell Change in o Ending Face

Description CUSIP/ Ticker Date Date Ao ha B ates Beginning MV | Buy Principal Printipal MV Ending MV AmotmtiShates
Certificate Of Deposit
ICB 0.4 5/22/2017 CDB6553B 5/23/2015 52212017 249,000.00 249,000.00 0.00 0.00 0.00 249,000.00 249,000.00
Opus Bank 0.65 6/28/2017 CD3527 6/28/2016 6/28/2017 0.00 0.00 249,800.00 0.00 0.00 249,800.00 249,800.00
Sub Total/Average Certificate Of Deposit 249,000.00 249,000.00 249,800.00 0.00 0.00 498,800.00 498,800.00
Corporate Bond
Toyota Motor Credit Var. Corp 4/30/2018 89236TAJ4 4/30/2013]  4/30/2018 1,000,000.00 998,520.00 0.00 0.00 70.00 998,590.00 1,000,000.00
Sub TotallAverage Corporate Bond 1,000,000.00 998,520.00 0.00 0.00 70.00 998,590.00 1,000,000.00
FHLB Bond
FHLB 1 7/7/2017-15 3130A2E51 71712014 71712017 500,000.00 501,315.00 0.00 0.00 -85.00 501,230.00 500,000.00
FHLB 1.7 10/19/2020-17 3130A6LQ8 10/19/2015] 10/19/2020 500,000.00 502,105.00 0.00 0.00 2,200.00 504,305.00 500,000.00
Sub Total/Average FHLB Bond 1,000,000.00 1,003,420.00 0.00 0.00 2,115.00] 1,005,535.00 1,000,000.00
FHLMC Bond
FHLMC 0.6 9/26/2016-14 3134G4Z35 3/26/2014 9/26/2016 500,000.00 500,395.00 0.00 0.00 80.00 500,475.00 500,000.00
FHLMC 1 7/27/2018-17 3134G8XA2 412712016 712712018 1,000,000.00 997,100.00 0.00 0.00 4,050.00{ 1,001,150.00 1,000,000.00
FHLMC 1.7 1/28/2021-16 3134G8WK1 4/28/2016 1/28/2021 500,000.00 498,535.00 0.00 0.00 1,945.00 500,480.00 500,000.00
Sub Total/Average FHLMC Bond 2,000,000.00 1,996,030.00 0.00 0.00 6,075.00f 2,002,105.00 2,000,000.00
FNMA Bond
FNMA 1.01 10/26/2018-16 3136G2PJ0 10/26/2015| 10/26/2018 500,000.00 500,130.00 0.00 0.00 420.00 500,550.00 500,000.00
FNMA 1.6 11/15/2018-16 3136G23H8 8/15/2014] 11/15/2018 500,000.00 500,925.00 0.00 0.00 -190.00 500,735.00 500,000.00
FNMA 1.6 5/19/2020-17 3136G2HF7 5/19/2015 5/19/2020 1,000,000.00 1,001,300.00 0.00 0.00 3,040.00{ 1,004,340.00 1,000,000.00
FNMA 2 10/7/2019-16 3136G2675 10/10/2014 10/7/2019 500,000.00 501,235.00 0.00 0.00 165.00 501,390.00 500,000.00
Sub Total/Average FNMA Bond 2,500,000.00 2,503,590.00 0.00 0.00 3,425.00( 2,507,015.00 2,500,000.00
Local Government Investment Pool
Local Agency Investment Fund LGIP |LGIF’9326 6/30/2013 N/A 22,148,605.70 22,148,605.70 0.00 0.00 0.00{ 22,148,605.70 22,148,605.70
Sub Total/Average Local Government Investment Pool 22,148,605.70 22,148,605.70 0.00 0.00 0.00| 22,148,605.70 22,148,605.70
Mutual Fund
CalTrust - Medium Term CalTrust2020 6/26/2015 N/A 598,205.91 6,029,915.59 0.00 0.00 29,910.31] 6,059,825.88 598,205.91
CalTrust - Medium Term CalTrust2020 2/1/2016 N/A 476.72 4,805.33 0.00 0.00 23.82 4,829.16 476.72
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Description CUSIP/ Ticker SettDIZi:ent MaDt;:ty E:g::r!:tllnghl::rzz Beginning MV | Buy Principal Priﬁziilpal Cha;ge b Ending MV Ai:‘ﬂ:g:::ris

CalTrust - Medium Term CalTrust2020 12/1/2015 N/A 448.25 4,518.36 0.00 0.00 22.41 4,540.77 448.25
CalTrust - Medium Term CalTrust2020 1/4/2016 N/A 467.83 4,715.73 0.00 0.00 23.39 4,739.12 467.83
CalTrust - Medium Term CalTrust2020 3/1/2016 N/A 466.28 4,700.13 0.00 0.00 23.35 4,723.45 466.28
CalTrust - Medium Term CalTrust2020 7/1/2015 N/A 67.67 682.14 0.00 0.00 3.42 685.53 67.67
CalTrust - Medium Term CalTrust2020 8/3/2015 N/A 414.36 4,176.78 0.00 0.00 20.75 4,197.50 414.36
CalTrust - Medium Term CalTrust2020 10/1/2015 N/A 433.91 4,373.83 0.00 0.00 21.72 4,395.53 433.91
CalTrust - Medium Term CalTrust2020 11/2/2015 N/A 432.12 4,355.79 0.00 0.00 21.63 4,377.40 432.12
CalTrust - Medium Term CalTrust2020 51212016 N/A 490.61 4,945.37 0.00 0.00 24.55 4,969.90 490.61
CalTrust - Medium Term CalTrust2020 4/1/2016 N/A 670.57 6,759.31 0.00 0.00 33.48 6,792.83 670.57
CalTrust - Medium Term CalTrust2020 9/1/2015 N/A 416.27 4,196.03 0.00 0.00 20.85 4,216.85 416.27
CalTrust - Medium Term CalTrust2020 6/1/2016 N/A 0.00 0.00 5,106.90 0.00 25.30 5,132.23 506.64
CalTrust - Short Term CalTrust2010 5/2/2016 N/A 114.77 1,150.02 0.00 0.00 1.16 1,151.16 114.77
CalTrust - Short Term CalTrust2010 7/11/2015 N/A 13.79 138.17 0.00 0.00 0.12 138.30 13.79
CalTrust - Short Term CalTrust2010 41/2016 N/A 115.85 1,160.78 0.00 0.00 1.12 1,161.94 115.85
CalTrust - Short Term CalTrust2010 3/31/2016 N/A 100.19 1,003.87 0.00 0.00 0.98 1,004.88 100.19
CalTrust - Short Term CalTrust2010 9/1/2015 N/A 84.83 849.99 0.00 0.00 0.83 850.83 84.83
CalTrust - Short Term CalTrust2010 11/2/2015 N/A 83.96 841.24 0.00 0.00 0.80 842.08 83.96
CalTrust - Short Term CalTrust2010 8/3/2015 N/A 83.95 841.21 0.00 0.00 0.87 842.05 83.95
CalTrust - Short Term CalTrust2010 10/1/2015 N/A 87.88 880.60 0.00 0.00 0.92 881.48 87.88
CalTrust - Short Term CalTrust2010 2/1/2016 N/A 98.08 982.74 0.00 0.00 0.96 983.72 98.08
CalTrust - Short Term CalTrust2010 1/4/2016 N/A 93.60 937.86 0.00 0.00 0.93 938.80 93.60
CalTrust - Short Term CalTrust2010 12/1/2015 N/A 88.80 889.80 0.00 0.00 0.90 890.68 88.80
CalTrust - Short Term CalTrust2010 6/26/2015 N/A 199,600.80 1,999,999.98 0.00 0.00 1,996.00{ 2,001,996.00 199,600.80
CalTrust - Short Term CalTrust2010 6/1/2016 N/A 0.00 0.00 1,228.73 0.00 1.21 1,229.96 122.63
Sub Total/Average Mutual Fund 803,557.00 8,087,820.65 6,335.63 0.00 32,181.78| 8,126,338.03 804,186.27
Negotiable Certificate Of Deposit

Ally Bank 1.2 7/1/2019 02006LF32 6/30/2016 7/1/2019 0.00 0.00 248,000.00 0.00 215.76 248,215.76 248,000.00
AMEX CENT BK 2 5/7/2020 02587DXU7 5/14/2015 5/7/2020 250,000.00 255,360.00 0.00 0.00 505.00 255,865.00 250,000.00
Apple Bank for Savings 0.85 10/16/2017 03784JQQ0 4/6/2016| 10/16/2017 248,000.00 248,478.64 0.00 0.00 44.64 248,523.28 248,000.00
Bank NC Thom 1 6/19/2017 06414QTS8 12/19/2014)  6/19/2017 248,000.00 248,605.12 0.00 0.00 27.28 248,632.40 248,000.00
Barclays Bk Delaware 2.1 8/13/2019 06740KHS9 8/13/2014|  8/13/2019 248,000.00 253,793.28 0.00 0.00 347.20 254,140.48 248,000.00
BMW 2.2 9/30/2020 05580ACZ5 9/30/2015[  9/30/2020 248,000.00 255,943.44 0.00 0.00 699.36 256,642.80 248,000.00
Capital One Bk USA 1.7 4/6/2021 140420XR6 4/6/2016 4/6/2021 248,000.00 251,328.16 0.00 0.00 1,187.92 252,516.08 248,000.00
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Description CUSIP/ Ticker s"tg:t";e"t Mgt;::ty E:}i'::;,"gh':a":‘;z Beginning MV | Buy Principal Priﬁi'i'pal Cham" M| Ending MV AEZ‘E;’SSF;:;s
Captial One NA 2.25 9/30/2020 14042RAK7 9/30/2015  9/30/2020 248,000.00 255,933.52 0.00 0.00 699.36]  256,632.88 248,000.00
Cardinal Bk Nt 0.65 9/26/2016 14147VDX1 3/26/2014]  9/26/2016 248,000.00 248,141.36 0.00 0.00 57.04]  248,084.32 248,000.00
Cathay Bk 0.75 12/14/2016 149159JW6 3114/2014] 12/14/2016 248,000.00 248,250.48 0.00 0.00 -4.96|  248,245.52 248,000.00
CIT Bank, UT 0.9 5/1/2017 17284CCY8 5/1/2013]  5/1/2017 250,000.00 251,137.50 0.00 0.00 -10.00]  251,127.50 250,000.00
Comenity Capital, UT 1.1 10/17/2016 20033ACV6 10/15/2013| 10/17/2016 250,000.00 250,570.00 0.00 0.00 150.00]  250,420.00 250,000.00
Compass Bank, AL 2 10/9/2018 20451PFD3 10/9/2013] _ 10/9/2018 248,000.00 253,163.36 0.00 0.00 57.04]  253,220.40 248,000.00
Customers Bank 0.8 3/20/2017 23204HAWS 3/19/2014]  3/20/2017 248,000.00 248,332.32 0.00 0.00 24.80]  248,357.12 248,000.00
Discover 2 5/13/2020 254672NN4 5/14/2015]  5/13/2020 250,000.00 255,350.00 0.00 0.00 510.00]  255,860.00 250,000.00
Enerbank 1.7 12/18/2018 29266NG43 12/18/2014] 121182018 248,000.00 251,303.36 0.00 0.00 89.28]  251,392.64 248,000.00
First Bus Bk 1.55 3/6/2020 31938QL36 5/8/2015] __ 3/6/2020 248,000.00 253,361.76 0.00 0.00 47368  253,835.44 248,000.00
Goldman Sachs 2.3 11/25/2020 38148J3E9 11/25/2015| 11/25/2020 245,000.00 252,149.10 0.00 0.00 815.85|  252,964.95 245,000.00
Investors Comm Bk 1.5 2/26/2021 46147URQ5 3/31/2016]  2/26/2021 248,000.00 251,355.44 0.00 0.00]  1,108.56]  252,464.00 248,000.00
Key Bank 1.35 10/15/2018 493065VH6 10/14/2015] _10/15/2018 248,000.00 251,412.48 0.00 0.00 119.04]  251,531.52 248,000.00
Leumi NY Bk 2 12/17/2019 063248EY0 1211712014 12117/2019 248,000.00 254,686.08 0.00 0.00 399.28]  255,085.36 248,000.00
MB Financial Bk 1.4 4/15/2021 55266CRDO 4152016 4/15/2021 248,000.00 251,305.84 0.00 0.00[  1,220.16] 252,526.00 248,000.00
Medallion Bk Utah 1.2 4/26/2019 58403B3T1 4/26/2016] _ 4/26/2019 248,000.00 249,383.84 0.00 0.00 317.44|  249,701.28 248,000.00
Meridian 0.9 9/29/2017 58958PCL6 3/31/2015|  9/29/2017 248,000.00 249,078.80 0.00 0.00 2.48|  249,081.28 248,000.00
Merrick 0.7 6/30/2016 59013JCU1 12/30/2014]  6/30/2016 248,000.00 248,074.40 0.00] 248,000.00 74.40 0.00 0.00
Morton Cmnty BK 1.05 4/10/2018 619165GA5 4110/2015]  4/10/2018 248,000.00 248,193.44 0.00 0.00 215.76]  248,409.20 248,000.00
Nebraska St Bk & Trust Broken Bow 1.2 1/15/202 |63969ABR4 4/15/2016] _ 1/15/2020 248,000.00 250,869.36 0.00 0.00 503.44|  251,372.80 248,000.00
Riverwood Bank, MN 1.25 10/10/2017 76951DAD2 10/8/2013|  10/10/2017 248,000.00 250,544.48 0.00 0.00 91.76]  250,452.72 248,000.00
Sallie Mae Bk 2.1 8/13/2019 7954505J5 8/13/2014|  8/13/2019 248,000.00 253,872.64 0.00 0.00 344.72]  254,217.36 248,000.00
Synchrony Bank 1.55 6/29/2021 87164XMJ2 6/29/2016] _ 6/29/2021 0.00 0.00[  248,000.00 0.00 600.16|  248,600.16 248,000.00
Wash Tr Co West 0.8 3/20/2017 940637FU0 3/19/2014]  3/20/2017 248,000.00 248,964.72 0.00 0.00 -47.12]  248,917.60 248,000.00
WELL FARGO 1.55 11/19/2018 949748273 11/18/2015| 11/19/2018 248,000.00 251,157.04 0.00 0.00 100.12|  251,266.16 248,000.00
Sub TotallAverage Negotiable Certificate Of Deposit 7,445,000.00]  7,540,099.96]  496,000.00] 248,000.00] 10,202.05] 7,798,302.01|  7,693,000.00
Total / Average [ 37,146,162.70|  44,527,086.31]  752,135.63] 248,000.00]  54,068.83| 45,085,200.74]  37,644,591.97
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e - Face Amount/ % of Days To Days To | Maturity | Next Call | Duration
Description CUSIP/ Ticker Shares Book Value | Market Value | Moodys | S&P Portfolio Maturity Call/Mat. Date Date To Mat.

Certificate Of Deposit

ICB 0.4 5/22/2017 CD6553B 249,000.00 249,000.00 249,000.00 NR NR 0.66 326 326| 5/22/2017 0.89
Opus Bank 0.65 6/28/2017 CD3527 249,800.00 249,800.00 249,800.00 NR NR 0.66 363 363| 6/28/2017 0.99
Sub Tofal / Average 498,800.00 498,800.00 498,800.00 1.33 345 345 0.94
Corporate Bond

Toyota Motor Credit Var. Corp 4/30/2018 89236TAJ4 1,000,000.00f 1,000,000.00 998,690.00{ Aa3 AA- 2.66 669 669| 4/30/2018 0.00
Sub Total / Average 1,000,000.00| 1,000,000.00 998,590.00 2.66 669 669 0.00
FHLB Bond

FHLB 1 7/7/2017-15 3130A2E51 500,000.00 500,000.00 501,230.00| Aaa | AA+ 1.33 372 372| 71712017 1.01
FHLB 1.7 10/19/2020-17 3130A6LQ8 500,000.00 500,000.00 504,305.00f Aaa AA+ 1.33 1572 476| 10/19/2020( 10/19/2017 4.15
Sub Total / Average 1,000,000.00| 1,000,000.00( 1,005,535.00 2.66 972 424 2.58
FHLMC Bond

FHLMC 0.6 9/26/2016-14 3134G4Z35 500,000.00 500,000.00 500,475.00| Aaa | AA+ 1.33 88 88| 9/26/2016 0.24
FHLMC 1 7/27/2018-17 3134G8XA2 1,000,000.00| 1,000,000.00] 1,001,150.00| Aaa AA+ 2.66 757 301| 7/27/2018| 4/27/2017 2.06
FHLMC 1.7 1/28/2021-16 3134G8WK1 500,000.00 500,000.00 500,480.00| Aaa AA+ 1.33 1673 120] 1/28/2021| 10/28/2016 4.41
Sub Total / Average 2,000,000.00{ 2,000,000.00f 2,002,105.00 5.31 819 202 219
FNMA Bond

FNMA 1.01 10/26/2018-16 3136G2PJ0 500,000.00 500,000.00 500,550.00( Aaa AA+ 1.33 848 118 10/26/2018( 10/26/2016 2.30
FNMA 1.6 11/15/2018-16 3136G23H8 500,000.00 500,000.00 500,735.00| Aaa AA+ 1.33 868 46| 11/15/2018| 8/15/2016 2.34
FNMA 1.6 5/19/2020-17 3136G2HF7 1,000,000.00{ 1,000,000.00{ 1,004,340.00| Aaa AA+ 2.66 1419 323 5/19/2020| 5/19/2017 3.78
FNMA 2 10/7/2019-16 3136G26Z5 500,000.00 500,000.00 501,390.00f Aaa AA+ 1.33 1194 99| 10/7/2019| 10/7/2016 3.17
Sub Total / Average 2,500,000.00f 2,500,000.00| 2,507,015.00 6.64 1150 182 3.07
Local Government Investment Pool

Local Agency Investment Fund LGIP LGIP9326 22,148,605.70| 22,148,605.70| 22,148,605.70| NR NR 58.84 1 1 N/A N/A 0.00
Sub Tofal / Average 22,148,605.70| 22,148,605.70| 22,148,605.70 58.84 1 1 0.00
Mutual Fund

CalTrust - Medium Term CalTrust2020 467.83 4,692.34 4,739.12] NR | NR 0.00 N/A N/A N/A
GASB 40 Compliance Report 1 June 30, 2016
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Description CUSIP/ Ticker Facg}:\a Teosuntl Book Value | Market Value |Moodys | S&P Pc:ftf‘:)flio P?IZ{:J:; (?:I!I(fmzt:. MaDtautI(’;ty Ne;;tc‘; all l?rl.;r:;z?
CalTrust - Medium Term CalTrust2020 466.28 4,695.47 4,723.45| NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 476.72 4,800.56 4,829.16/ NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 598,205.91| 6,017,951.47 6,059,825.88) NR NR 1.59 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 67.67 680.79 685.53 NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 433.91 4,373.83 4,395.53] NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 448.25 4,504.91 4,540.77] NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 670.57 6,766.01 6,792.83] NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 416.27 4,183.54 4,216.85] NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 432.12 4,351.47 4,377.40) NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 414.36 4,172.64 4,197.50] NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 490.61 4,950.28 4,969.90 NR NR 0.00 N/A N/A N/A
CalTrust - Medium Term CalTrust2020 506.64 5,106.90 5132.23] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 114.77 1,150.02 1,151.16] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 122.63 1,228.73 1,229.96] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 115.85 1,160.78 1,161.94] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 98.08 982.74 983.72] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 100.19 1,003.87 1,004.88] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 13.79 138.17 138.30f NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 83.96 841.24 842.08)] NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 84.83 849.99 850.83| NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 87.88 880.60 881.48)| NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 199,600.80| 2,000,000.00f 2,001,996.00/ NR NR 0.53 N/A N/A N/A
CalTrust - Short Term CalTrust2010 83.95 841.21 842.05| NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 88.80 889.80 890.68| NR NR 0.00 N/A N/A N/A
CalTrust - Short Term CalTrust2010 93.60 936.93 938.80| NR NR 0.00 N/A N/A N/A
Sub Total / Average 804,186.27( 8,082,134.29| 8,126,338.03 2.14 N/A N/A N/A
Negotiable Certificate Of Deposit
Ally Bank 1.2 7/1/2019 02006LF32 248,000.00 248,000.00 248,215.76] NR NR 0.66 1096 1096| 7/1/2019 2.96
AMEX CENT BK 2 5/7/2020 02587DXU7 250,000.00 250,000.00 255,865.00f NR NR 0.66 1407 1407| 5/7/2020 3.72
Apple Bank for Savings 0.85 10/16/2017 03784JQQ0 248,000.00 248,000.00 248,523.28) NR NR 0.66 473 473| 10/16/2017 1.29
Bank NC Thom 1 6/19/2017 06414QTS8 248,000.00 248,000.00 248,632.40[ None |None 0.66 354 354 6/19/2017 0.96
Barclays Bk Delaware 2.1 8/13/2019 06740KHS9 248,000.00 248,000.00 254,140.48| None |None 0.66 1139 1139] 8/13/2019 3.02
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Description CUSIP/ Ticker Facg:; T;untt Book Value | Market Value | Moodys | S&P P ;ﬁf‘:" G ﬂ:ﬁr}g g;ﬁ;;t Mgt:tgty Net))(;tia” E’Tlcl)ﬁl‘l.;I;tf1
BMW 2.2 9/30/2020 05580ACZ5 248,000.00 248,000.00 256,642.80 NR NR 0.66 1553 1553| 9/30/2020 4.06
Capital One Bk USA 1.7 4/6/2021 140420XR6 248,000.00 248,000.00 252,516.08) NR NR 0.66 1741 1741 4/6/2021 4.58
Captial One NA 2.25 9/30/2020 14042RAK7 248,000.00 248,000.00 256,632.88] NR NR 0.66 1553 1553| 9/30/2020 4.06
Cardinal Bk Ntl 0.65 9/26/2016 14147VDX1 248,000.00 248,000.00 248,084.32[ NR NR 0.66 88 88| 9/26/2016 0.24
Cathay Bk 0.75 12/14/2016 149159JW6 248,000.00 248,000.00 248,245.52 NR NR 0.66 167 167| 12/14/2016 0.45
CIT Bank, UT 0.9 5/1/2017 17284CCY8 250,000.00 250,000.00 251,127.50] NR NR 0.66 305 305| 5/1/2017 0.83
Comenity Capital, UT 1.1 10/17/2016 20033ACV6 250,000.00 250,000.00 250,420.000 NR NR 0.66 109 109{ 10/17/2016 0.30
Compass Bank, AL 2 10/9/2018 20451PFD3 248,000.00 248,000.00 253,220.40] NR NR 0.66 831 831| 10/9/2018 2,23
Customers Bank 0.8 3/20/2017 23204HAWS 248,000.00 248,000.00 248,357.12] NR NR 0.66 263 263| 3/20/2017 0.72
Discover 2 5/13/2020 254672NN4 250,000.00 250,000.00 255,860.00) NR NR 0.66 1413 1413| 5/13/2020 3.74
Enerbank 1.7 12/18/2018 29266NG43 248,000.00 248,000.00 251,392.64] NR NR 0.66 901 901| 12/18/2018 2.42
First Bus Bk 1.55 3/6/2020 31938QL36 248,000.00 248,000.00 253,835.44| NR NR 0.66 1345 1345|  3/6/2020 3.59
Goldman Sachs 2.3 11/25/2020 38148J3E9 245,000.00 245,000.00 252,964.95| NR NR 0.65 1609 1609 11/25/2020 4.21
Investors Comm Bk 1.5 2/26/2021 46147URQ5 248,000.00 248,000.00 252,464.000 NR NR 0.66 1702 1702 2/26/2021 4.50
Key Bank 1.35 10/15/2018 49306SVH6 248,000.00 248,000.00 251,531.52| None |None 0.66 837 837| 10/15/2018 2.26
Leumi NY Bk 2 12/17/2019 063248EY0 248,000.00 248,000.00 255,085.36] NR NR 0.66 1265 1265| 12/17/2019 3.36
MB Financial Bk 1.4 4/15/2021 55266CRD0O 248,000.00 248,000.00 252,526.00f NR NR 0.66 1750 1750| 4/15/2021 4.64
Medallion Bk Utah 1.2 4/26/2019 58403B3T1 248,000.00 248,000.00 249701.28| NR NR 0.66 1030 1030| 4/26/2019 2.78
Meridian 0.9 8/29/2017 58958PCL6 248,000.00 248,000.00 249,081.28| None |None 0.66 456 456| 9/29/2017 1.24
Morton Cmnty BK 1.05 4/10/2018 619165GA5B 248,000.00 248,000.00 248,409.20| None |None 0.66 649 649| 4/10/2018 1.76
Nebraska St Bk & Trust Broken Bow 1.2 1/1463969ABR4 248,000.00 248,000.00 251,372.80] NR NR 0.66 1294 1294| 1/15/2020 3.47
Riverwood Bank, MN 1.25 10/10/2017 76951DAD2 248,000.00 248,000.00 250,452.72] NR NR 0.66 467 467] 10/10/2017 1.27
Sallie Mae Bk 2.1 8/13/2019 7954508J5 248,000.00 248,000.00 254,217.36] None |None 0.66 1139 1139| 8/13/2019 3.02
Synchrony Bank 1.55 6/29/2021 87164XMJ2 248,000.00 248,000.00 248,600.16] NR NR 0.66 1825 1825| 6/29/2021 4.83
Wash Tr Co West 0.8 3/20/2017 940637FU0 248,000.00 248,000.00 248,917.60] NR NR 0.66 263 263| 3/20/2017 0.72
WELL FARGO 1.55 11/19/2018 949748273 248,000.00 248,000.00 251,266.16] NR NR 0.66 872 872| 11/19/2018 2.34
Sub Total / Average 7,693,000.00| 7,693,000.00f 7,798,302.01 20.44 964 964 2.57
Total / Average 37,644,591.97| 44,922,539.99| 45,085,290.74 100.00 374 260 0.95
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CALTRUST

Caltrust Short Term Fund

MONTH END PORTFOLIO STATISTICS

June 30, 2016

CalTrust LAIF CalTrust CalTrust LAIF Yield
Short Term Short Term Short Term Return
Total Return Yield Return
Market Value $1,180,461,242.64 N/A
NAV per Share $1 0.03 N/A One Month 0.14% 0.06% 0.05%
Yield 0.73% 0.58% Three Month 0.28% 0.18% 0.14%
Period Total Return 0.14% N/A Six Month 0.55% 0.34% 0.25%
Period Yield Return 0.06% 0.05% One Year* 0.67% 0.60% 0.43%
Effective Duration 0.51 yrs. N/A Two Year* 0.51% 0.51% 0.35%
Average Maturity 1.06 yrs. 0.44 yrs. Three Year* 0.53% 0.47% 0.32%
Five Year* 0.46% 0.45% 0.33%
Ten Year® 1.53% 1.49% 1.45%
Since Inception* 1.81% 1.77% 1.71%
*Annualized
Portfolio Sector Breakdown Portfolio Quality Breakdown
Bl US Govt Agency 34.9% = m gg‘ggﬁ
Il Corporate 28.9% B A 14'3%
1 MBS/ABS 1.1% B AA- 7 g
[l SupraNalional 10.1% A1+ 6:7%
Muni 9.5% W AA 6.1%
B MONEYMKT 3.7% W A+ 48%
[l COMPAPER 1.8% m A 3.3%
Total: 100.0% Total: 100.0%

Disclosure to Performance Information

® This performance information is based on an inceplion date of February 13, 2005, when the CalTrust Short-Term porifolio commenced invesiment operalions according to its investment objective , and does nol include any investment returns

from temporary investments held before the commencement of those operations.
® First-month index returns, February 13-28, 2005, are intra-period and were calculated by calculaling the average daily return during the month and mulliplying the average daily return by number of days in the shortened period.
® Performance was calculated net of investment advisory and program administration fees.
® The Local Agency Investment Fund (LAIF) is a diversified porifolio managed by the State of California for local governments and special dislricts.
® Performance for the CalTRUST Short Term Account is on a trade date basis. LAIF's monthly performance was calculated by taking the average monthly effective yield and dividing it by 365 then multiplying the result by the number of days in

the month.

Yield represents the 7-day net dislribution on investments for the period.
Rating source - Standard & Poor's.
Past performance is no guarantee of future results.




CALTRUST|

Caltrust Medium Term Fund

MONTH END PORTFOLIO STATISTICS

June 30, 2016

CalTrust Merrill Lynch CalTrust CalTrust Merrill Lynch
Medium Term 1-3 Corp & Gov't, A Medium Term Medium Term 1-3 Corp & Gov't, A
Rated & Ahove Total Return Yield Return Rated & Above
Market Value $911,392,524.83 N/A One Month 0.52% 0.08% 0.59%
NAV per Share $10.13 N/A Three Month 0.56% 0.25% 0.59%
Distribution Yield 1.01% N/A Six Month 1.48% 0.49% 1.53%
Period Return 0.52% 0.59% One Year* 1.54% 0.93% 1.49%
Effective Duration 1.77 yrs. 1.82 yrs. Two Year* 1.09% 0.84% 1.20%
Average Maturity 2.00 yrs. 1.88 yrs. Three Year* 1.10% 0.79% 1.14%
Five Year* 0.90% 0.87% 1.03%
Ten Year* 2.29% 213% 2.66%
Since Inception* 2.28% 2.13% 2.60%
“Annualized
Portfolio Sector Breakdown Portfolio Quality Breakdown

W AA+ 456%

Bl US Govt Agency 42.3% I AAA 156%

[Zl Corporate 29.6% A 15.4%

® Muni 12.4% Wl AA 7.4%

"l MBS/ABS 10.5% AA 5.9%

SupraNational 5.1% o A+ 5.6%

B MONEYMKT 0.1% M A 4.5%

Total: 100.0% LA+ 01%

Total: 100.0%

Disclosure to Performance Information

® This performance information is based on an inception date of February 13, 2005, when the CalTrust Medium-Term portfolio commenced invesiment operations according to its investment objective

returns from temporary investments held before the commencement of those operalions.
® Performance was calculated net of investment advisor and program administration fees.
® Yield represents the 7-day net distribution on investments for the period.
® Ratling source - Standard & Poor's.
® past performance is no guarantee of future results,

, and does not include any investment




