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SIERRA COUNTY TREASURER

MONTHLY REPORT OF INVESTMENTS AND LIQUIDITY

January 31, 2016

INVESTMENT PORTFOLIO SUMMARY

Average Percentage
Description Par Value Market Value Book Value Yield to maturity Weighted of Assets
Days to by Security
360 day basis 365 day basis Maturity Type
Federal Agency Coupon Securities 5,900,000.00 5,913,063.85 5,902,692.94 0.847% 0.847% 681 26.8%
Treasury Coupon Securities 4,600,000.00 4,599,590.40 4,571,467.69 1.215% 1.214% 747 20.8%
Corporate Bonds 6,299,000.00 6,334,251.82 6,334,199.40 1.108% 1.110% 444 28.8%
Total Long-Term Investment Portfolio 16,799,000.00 16,846,906.07 16,808,360.03 1.037% 1.037% 868 76.4%
Local Agency Investment Fund 5178,957.41  5,178,957.41 5,178,957.41 1 23.6%
California Assets Management Program (CAMP) 834.91 834.91 834.91 0.230% 1 0.0%
Total Long-Term and Liquidity Investment Portfolio 21,978,792.32 22,026,698.39 21,988,152.35 0.898% N/A 100.0%
Sierra County Deposit Account: Wells Fargo Bank 776,307.32 776,307.32 776,307.32
Cash on Hand |  318.07 318.07 318.07 |
Total Cash and Equivalents 776,625.39 776,625.39 776,625.39
GRAND TOTAL IN TREASURY 22,755,417.71 22,803,323.78 22,764,777.74 0.867%

The composition of the investment portfolio complies with the requirements of the Sierra County Investment Policy.

The Sierra County Treasury has the cash flow necessary to meet the expenditure needs of the treasury pool for the next six months.

Dated: 5/9/2016

/s/ Caleb J. Nelson

Caleb J Nelson




Sierra County Investment Portfolio as of 01/31/2016

CusIP Security Description Purchase Date Par Market Book Stated Purchase Purchase Days to Maturity
Value Value Value Rate YTM360 YTM365 Maturity Date

Corporate Notes

AT&T 1.700% 06/01/2017 04/22/2014 750,000.00 751,602.00 753,856.77 1.700  1.308%  1.309% 487 06/01/17
Boeing Co 3.750% 11/20/2016 10/18/2013 500,000.00 511,577.00 511,198.36 3.750  0.932%  0.942% 294 11/20/16
Caterpillar Finance Serv Corp 1.750% 03/24/2017 12/18/2014 700,000.00 704,062.10 704,772.05 1750  1.147%  1.149% 418 03/24/17
Caterpillar Finance Serv Corp 1.350% 09/06/2016 10/18/2013 500,000.00 501,584.00 500,982.45 1350  1.016%  1.019% 219 09/06/16
Walt Disney Company 0.875% 05/30/2017 11/17/2014 500,000.00 499,948.00 498,856.71 0.875  1.049%  1.048% 485  05/30/17
General Electric Capital Corp 2.900% 01/09/2017 04/07/2014 800,000.00 813,687.20 813,336.17 2.900  1.110%  1.111% 344 01/09/17
Intel Corp 1.350% 12/15/2017 11/17/2014 500,000.00 502,226.00 499,814.67 1350  1.370%  1.370% 684  12/15/17
Toyota Motor Credit Corp 0.750% 03/03/2017 03/25/2014 1,000,000.00 999,763.00 999,078.21 0.750  0.836%  0.835% 397 03/03/17
Chevron Corp 1.104% 12/05/2017 04/14/2015 150,000.00 148,887.75 150,439.82 1104  0.943%  0.943% 674  12/05/17
Oracle Corp 1.200% 10/15/2017 04/14/2015 200,000.00 200,573.60 200,782.10 1.200  0.967%  0.968% 623 10/15/17
Wells Fargo Corp 1.150% 06/02/2017 04/14/2015 200,000.00 199,726.00 200,361.81 1150  1.013%  1.013% 488 06/02/17
Bank of New York 1.969% 06/20/2017 01/21/2016 249,000.00 251,260.67 251,502.62 1.969  1.234%  1.234% 506 06/20/17
HSBC USA Inc 1.625% 01/16/2018 01/21/2016 250,000.00 249,354.50 249,217.66 1.625  1.788%  1.788% 716 01/16/18
40428HPH9  Subtotal and Average 01/21/2016 6,299,000.00 6,334,251.82 6,334,199.40 1.108%  1.110% 444 | o1/16/18

Federal Agencies

FHLB 0.625% 12/28/2016 02/23/2015 Z50,000.00 749,898.00 749,988.90 0.625 0.630% 0.630% 337 12/28/16
FHLB 0.375% 02/19/2016 02/23/2015 250,000.00 250,004.50 250,007.83 0.375 0.314% 0.314% 19 02/19/16
FHLB 0.625% 11/23/2016 02/20/2015 250,000.00 249,939.00 249,934.92 0.625 0.657% 0.657% 297 11/23/16
FHLB 0.750% 08/22/2017 07/02/2013 500,000.00 499,334.50 495,069.44 0.750 1.395% 1.393% 569 08/22/17
FHLB 0.375% 06/24/2016 02/23/2015 250,000.00 249,920.00 249,975.08 0.375 0.400% 0.400% 145 06/24/16
FNMA 0.375% 07/05/2016 02/23/2015 250,000.00 249,876.75 249,946.06 0.375 0.425% 0.425% 156 07/05/16
FNMA 1.000% 09/12/2019 09/12/2014 1,000,000.00 1,003,287.00 1,000,000.00 1.000 1.000% 1.000% 1,320 09/12/19
FHLMC 1.000% 07/28/2017 02/23/2015 250,000.00 250,867.25 250,450.45 1.000 0.878% 0.878% 544 07/28/17
FHLMC 0.500% 05/13/2016 02/23/2015 250,000.00 250,052.50 250,111.92 0.500 0.341% 0.341% 103 05/13/16
FHLMC 0.875% 10/14/2016 02/23/2015 250,000.00 250,417.75 250,504.70 0.875 0.584% 0.586% 257 10/14/16
FHLB 0.500% 09/28/2016 04/13/2015 300,000.00 299,808.30 300,080.00 0.500 0.459% 0.459% 241 09/28/16
FFCB 0.500% 08/23/2016 04/13/2015 300,000.00 299,840.10 300,059.35 0.500 0.464% 0.464% 205 08/23/16
FNMA 0.875% 02/08/2018 04/13/2015 300,000.00 300,152.10 299,879.51 0.875 0.895% 0.895% 739 02/08/18
FNMA 0.875% 05/21/2018 04/13/2015 200,000.00 199,733.00 199,524.67 0.875 0.980% 0.979% 841 05/21/18
FHLMC 0.875% 03/07/2018 04/13/2015 300,000.00 299,909.10 299,706.61 0.875 0.922% 0.922% 766 03/07/18
FHLB 1.750% 12/14/2018 01/21/2016 500,000.00 509,589.00 508,597.52 1.750 1.138% 1.139% 1,048 12/14/18
FHLMC 1.250% 10/02/2019 01/21/2016 500,000.00 500,435.00 498,855.98 1.250 1.314% 1.314% 1,340 10/02/19
Subtotal and Average 5,900,000.00 5,913,063.85 5,902,692.94 0.847% 0.847% 681

US Treasuries
US Treasury 0.750% 12/31/2017 07/17/2014 1,500,000.00. 1,498,711.50 1,487.352.94 0.750 1.197Y% 1.197Y% 700 12/31/17
US Treasury 0.875% 01/31/2018 07/17/2014 1,500,000.00 1,501,816.50 1,489,488.45 0.875 1.231% 1.231% 731 01/31/18
US Treasury 1.000% 08/15/2018 01/21/2016 400,000.00 400,953.20 400,078.87 1.000 0.992% 0.992% 927 08/15/18
US Treasury 1.250% 01/31/2019 01/21/2016 400,000.00 403,000.00 401,926.52 1.250 1.086% 1.086% 1,096 01/31/19
US Treasury 0.875% 07/31/2019 01/21/2016 400,000.00 396,765.60 395,572.51 0.875 1.199% 1.199% 1,277 07/31/19
US Treasury 1.000% 08/31/2019 01/21/2016 400,000.00 398,343.60 397,048.40 1.000 1.211% 1.211% 1,308 08/31/19

912828TNO Subtotal and Average 01/21/2016 4,600,000.00 4,599,590.40 4,571,467.69 1.000 1.182% 1.182% 868 08/31/19

Total and Average 16,799,000.00 16,846,906.07 16,808,360.03 1.037% 1.037% 642
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LAIF Regular Monthly Statement

1of1l

https://laifms.treasurer.ca.gov/RegularStatement.aspx

Local Agency Investment Fund

o www.treasurer.ca}.:i;)/\;g?frn;j—
Sacramento, CA 94209-0001 February 09
(916) 653-3001 }21016,

SIERRA COUNTY

TREASURER PMIA Average Monthly Yields
P.O. BOX 376
DOWNIEVILLE, CA 95936-0376

Account Number:

Tran Type Definitions January 2016 Statement
Effective Transaction Tran Confirm
Date Date  Type Number Authorized Caller Amount

1/11/2016  1/11/2016 RD 1488794 DOCIA BOSTROM 400,000.00

1/15/2016  1/14/2016 QRD 1491317 SYSTEM 6,334.77

1/21/2016  1/21/2016 RW 1491922 JENNY VARN -3,100,000.00

1/29/2016  1/29/2016 RD 1492622 JENNY VARN 250,000.00

Account Summary

Total Deposit: 656,334.77 Beginning Balance: 7,622,622.64

Total Withdrawal: -3,100,000.00 Ending Balance: 5,178,957.41

2/9/2016 4:15 PM
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PMIA Average Monthly Effective Yields
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California State Treasurer

John Chiang

Home

PMIA Home

POOLED MONEY INVESTMENT ACCOUNT

PMIA Average Monthly Effective Yields

http://www.treasurer.ca.gov/PMIA-LAIF/HISTORICAL/AVG_MN_YL...

Home | Open Government | Careers

PMIA Contacts

Jan

Feb

Mar

Apr

May

Jun

Jul

Aug

Sep

Oct

Nov

Dec

1977

5.770

5.660

5.660

5.650

5.760

5.850

5.930

6.050

6.090

6.090

6.610

6.730

1978

6.920

7.050

7.140

7.270

7.386

7.569

7.652

7.821

7.871

8.110

8.286

8.769

1979

8.777

8.904

8.820

9.082

9.046

9.224

9.202

9.528

9.259

9.814

10.223

10.218

1980

10.980

11.251

11.490

11.480

12.017

11.798

10.206

9.870

9.945

10.056

10.426

10.961

1981

10.987

11.686

11.130

11.475

12.179

11.442

12.346

12.844

12.059

12.397

11.887

11.484

1982

11.683

12.044

11.835

11.773

12.270

11.994

12.235

11.909

11.151

11.111

10.704

10.401

1983

10.251

9.887

9.688

9.868

9.527

9.600

9.879

10.076

10.202

10.182

10.164

10.227

1984

10.312

10.280

10.382

10.594

10.843

11.119

11.355

11.557

11.597

11.681

11.474

11.024

1985

10.579

10.289

10.118

10.025

10.180

9.743

9.656

9.417

9.572

9.482

9.488

9.371

1986

9.252

9.090

8.958

8.621

8.369

8.225

8.141

7.844

7.512

7.586

7.432

7.439

1987

7.365

7.157

7.205

7.044

7.294

7.289

7.464

7.562

7.712

7.825

8.121

8.071

1988

8.078

8.050

7.945

7.940

7.815

7.929

8.089

8.245

8.341

8.397

8.467

8.563

1989

8.698

8.770

8.870

8.992

9.227

9.204

9.056

8.833

8.801

8.771

8.685

8.645

1990

8.571

8.538

8.506

8.497

8.531

8.538

8.517

8.382

8.333

8.321

8.269

8.279

1991

8.164

8.002

7.775

7.666

7.374

7.169

7.098

7.072

6.859

6.719

6.591

6.318

1992

6.122

5.863

5.680

5.692

5.379

5.323

5.235

4.958

4.760

4.730

4.659

4.647

1993

4.678

4.649

4.624

4.605

4.427

4.554

4.438

4.472

4.430

4.380

4.365

4.384

1994

4.359

4.176

4.248

4.333

4.434

4.623

4.823

4.989

5.106

5.243

5.380

5.528

1995

5.612

5.779

5.934

5.960

6.008

5.997

5.972

5.910

5.832

5.784

5.805

5.748

1996

5.698

5.643

5.557

5.538

5.502

5.548

5.587

5.566

5.601

5.601

5.599

5.574

1997

5.583

5.575

5.580

5.612

5.634

5.667

5.679

5.690

5.707

5.705

5.715

5.744

1998

5.742

5.720

5.680

5.672

5.673

5.671

5.652

5.652

5.639

5.557

5.492

5.374

1999

5.265

5.210

5.136

5.119

5.086

5.095

5.178

5.225

5.274

5.391

5.484

5.639

2000

5.760

5.824

5.851

6.014

6.190

6.349

6.443

6.505

6.502

6.517

6.538

6.535

2001

6.372

6.169

5.976

5.760

5.328

4.958

4.635

4.502

4.288

3.785

3.526

3.261

2002

3.068

2.967

2.861

2.845

2.740

2.687

2.714

2.594

2.604

2.487

2.301

2.201

2003

2.103

1.945

1.904

1.858

1.769

1.697

1.653

1.632

1.635

1.596

1.572

1.545

2004

1.528

1.440

1.474

1.445

1.426

1.469

1.604

1.672

1.771

1.890

2.003

2.134

2005

2.264

2.368

2.542

2.724

2.856

2.967

3.083

3.179

3.324

3.458

3.636

3.808

2006

3.955

4.043

4.142

4.305

4.563

4.700

4.849

4.946

5.023

5.098

5.125

5.129

2007

5.156

5.181

5.214

5.222

5.248

5.250

5.255

5.253

5.231

5.137

4.962

4.801

2008

4.620

4.161

3.777

3.400

3.072

2.894

2.787

2.779

2.774

2.709

2.568

2.353

2009

2.046

1.869

1.822

1.607

1.530

1.377

1.035

0.925

0.750

0.646

0.611

0.569

2010

0.558

0.577

0.547

0.588

0.560

0.528

0.531

0.513

0.500

0.480

0.454

0.462

2011

0.538

0.512

0.500

0.588

0.413

0.448

0.381

0.408

0.378

0.385

0.401

0.382

2012

0.385

0.389

0.383

0.367

0.363

0.358

0.363

0.377

0.348

0.340

0.324

0.326

2013

0.300

0.286

0.285

0.264

0.245

0.244

0.267

0.271

0.257

0.266

0.263

0.264

2014

0.244

0.236

0.236

0.233

0.228

0.228

0.244

0.260

0.246

0.261

0.261

0.267

201p

0262

0.266

0.278

0.283

0.290

0.299

0.320

0.330

0.337

0.357

0.374

0.400

201p

0.446

0.467

0.506

0.525

Home | Comments | Disclosure and Privacy Notice | Accessibility Statement | Unclaimed Property | Site Map | Download Adobe Reader

Copyright © 2014 State of California

Search
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LAIF
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\—/_J / = Account Statement - Transaction Summary

SIERRA COUNTY - SIERRA COUNTY - |G

CAMP Pool

Opening Market Value 835.07
Purchases 0.27
Redemptions 0.00
Unsettled Trades 0.00
Change in Value 0.00
Closing Market Value $835.34
Cash Dividends and Income 0.27

CAMP Pool

For the Month Ending January 31, 2016

January 31, 2016 December 31, 2015
835.34 835.07

Total

$835.34 $835.07

Asset Allocation

834.91 TREAS DID NOT POST INTEREST FOR CAMP UNTIL AFTER 1-31-2016

CAMP Pool

100.00%

— PFM

=§_ PFM Asset Management LLC

Account_e 1
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SIERRA COUNTY - SIERRA counTY |GG

Account Statement

For the Month Ending January 31, 2016

Trade Settlement Share or Dollar Amount Total
Date Date Transaction Description Unit Price of Transaction Shares Owned
CAMP Pool
Opening Balance 835.07
01/29/16 02/01/16 Accrual Income Div Reinvestment - Distributions 1.00 0.27 835.34
Closing Balance 835.34
Month of Fiscal YTD
January February-January
Opening Balance 835.07 834.21 Closing Balance 835.34
Purchases 0.27 1.13 Average Monthly Balance 835.10
Redemptions (Excl. Checks) 0.00 0.00 Monthly Distribution Yield 0.38%
Check Disbursements 0.00 0.00
Closing Balance 835.34 835.34
Cash Dividends and Income 0.27 1.13
Accoun_Page 2

% PFM Asset Management LLC
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Bank Reconcilliation 1-31-2016

Balance per the bank

Deposits in transit

$775,886.82

#5747

420.5

BALANCE PER THE BOOKS

$420.50

$776,307.32
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Analyzed Business Checking - PF

= January 1, 2016 - January 31, 2016 = Page 1 of 5

Account number: 290064963

SIERRA COUNTY
PO BOX 376
DOWNIEVILLE CA 95936-0376

Questions?

Call your Customer Service Officer or Client Services
1-800-AT WELLS (1-800-289-3557)
5:00 AM TO 6:00 PM Pacific Time Monday - Friday

Online: wellsfargo.com

Write: Wells Fargo Bank, N.A. (114)
P.O. Box 6995
Portland, OR 97228-6995

Account summary

Analyzed Business Checking - PF

Account number Beginning balance Total credits Total debits Endi
290064963 $701,652.10 $5,520,406.94 -$5,446,172.22 $775,886.82
Credits

Deposits

Effective Posted

date date Amount Transaction detail
01/04 29,225.35 Deposit
01/04 610.00 Deposit
01/04 65.86 Deposit
01/05 1,487.54 Deposit
01/05 50.00 Deposit
01/06 59,753.90 Deposit
01/06 29,975.61 Deposit
01/06 100.00 Deposit
01/07 20.00 Deposit
01/08 20,282.74 Deposit
01/08 7,078.06 Deposit
01/08 601.45 Deposit
01/11 43,289.83 Deposit
01/11 5.00 Deposit
01/12 3,670.78 Deposit
01/12 527.13 Deposit
01/13 8,915.22 Deposit
01/13 3,775.96 Deposit
01/13 1,034.37 Deposit
01/15 2,748.94 Deposit
01/15 2,731.84 Deposit
01/15 350.00 Deposit
01/15 130.00 Deposit

(114)
Sheet Seq = 0009183
Sheet 00001 of 00005
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Account number: 290064963 = January 1, 2016 - January 31,2016 = Page 2 of 5

Deposits (continued)

Effective Posted

date date Amount Transaction detail
01/19 156,407.05 Deposit
01/19 4,431.50 Deposit
01/20 3,080.92 Deposit
01/20 410.41 Deposit
01/21 708,031.68 Deposit
01/21 25.00 Deposit
01/22 3,642.34 Deposit
01/22 1,732.00 Deposit
01/22 1,000.00 Deposit
01/22 515.00 Deposit
01/22 285.33 Deposit
01/25 12,605.39 Deposit
01/26 8,947.85 Deposit
01/26 822.15 Deposit
01/26 450.00 Deposit
01/26 72.00 Deposit
01/27 936.65 Deposit
01/27 888.67 Deposit
01/28 60,000.00 Deposit
01/29 12,839.46 Deposit
01/29 5,427.48 Deposit
01/29 700.00 Deposit
01/29 365.00 Deposit
01/29 361.65 Deposit

$1,200,407.11

Electronic deposits/bank credits

Effective Posted

Total deposits

date date Amount Transaction detail

01/04 200.00 Pnp Billpayment 8888916064 5185 Sierra County

01/05 1,373.88 Pnp Billpayment 8888916064 5185 Sierra County

01/05 723.89 Pnp Billpayment 8888916064 5185 Sierra County

01/05 468.75 WT Fed#01946 Ub Fiduciary Accou /Org=County of Sierra Srf#
2016010500024413 Trn#160105116053 Rfb# 0000000000391731

01/06 234.91 Pnp Billpayment 8888916064 5185 Sierra County

01/07 1,989.25 Pnp Billpayment 8888916064 5185 Sierra County

01/08 1,790.00 Pnp Billpayment 8888916064 5185 Sierra County

01/08 502,500.00 WT Fed#02588 Ub Fiduciary Accou /Org=County of Sierra Srf#
2016010800024028 Trn#160108132160 Rfb# 0000000000392522

01/11 281.00 Pnp Billpayment 8888916064 5185 Sierra County

01/11 11,600.00 WT Fed#02281 Ub Fiduciary Accou /Org=County of Sierra Srf#
2016011100023356 Trn#160111128020 Rfb# 0000000000392798

01/12 100.00 Pnp Billpayment 8888916064 5185 Sierra County

01/12 20.00 California Trial 91Boa46 County of Sierra

01/13 1,474.89 Pnp Billpayment 8888916064 5185 Sierra County

01/14 141.00 Pnp Billpayment 8888916064 5185 Sierra County

01/15 124,506.17 Apport St of CA Apsapports 011216 244 Sierra County Trea R

Sheet Seq = 0009184
Sheet 00002 of 00005




Account number:

290064963

= January 1, 2016 - January 31, 2016 = Page 3 of 5

Electronic deposits/bank credits (continued)

Effective Posted

date date Amount Transaction detail

01/15 50,000.00 Apport St of CA Apsapports 011216 244 Sierra County Trea R

01/15 2,916.00 Apport St of CA Apsapports 011316 244 Sierra County Trea R

01/15 569.74 Pnp Billpayment 8888916064 5185 Sierra County

01/15 6.05 Apport St of CA Apsapports 011216 244 Sierra County Trea R

01/19 150.00 Pnp Billpayment 8888916064 5185 Sierra County

01/20 57,215.27 Apport St of CA Apsapports 011416 244 Sierra County Trea R

01/20 24,071.51 Apport St of CA Apsapports 011416 244 Sierra County Trea R

01/20 3,100.00 Bd of Equalizatn Boe-Loclix 011216 46 County Treasurer

01/20 1,837.95 Bd of Equalizatn Boe-Loclix 011216 46998 County Treasurer

01/20 760.00 Pnp Billpayment 8888916064 5185 Sierra County

01/20 712.00 Pnp Billpayment 8888916064 5185 Sierra County

01/20 642.88 Apport St of CA Apsapports 011416 244 Sierra County Trea R

01/20 545.29 Apport St of CA Apsapports 011416 244 Sierra County Trea R

01/20 160.00 Pnp Billpayment 8888916064 5185 Sierra County

01/20 60.00 Pnp Billpayment 8888916064 5185 Sierra County

01/21 229.00 Pnp Billpayment 8888916064 5185 Sierra County

01/21 3,100,000.00 WT Seq115457 Cal State Treasurer /Org=State of California - Laif Srf#
Ec16012118294960 Trn#160121115457 Rfb# 245740810150013

01/22 25.00 Pnp Billpayment 8888916064 5185 Sierra County

01/25 510.00 Pnp Billpayment 8888916064 5185 Sierra County

01/26 16,199.52 Apport St of CA Apsapports 012116 244 Sierra County Trea R

01/26 8,536.45 Apport St of CA Apsapports 012116 244 Sierra County Trea R

01/26 279.05 Apport St of CA Apsapports 012116 244 Sierra County Trea R

01/26 229.00 Pnp Billpayment 8888916064 5185 Sierra County

01/27 184,348.00 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/27 37,851.54 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/27 26,380.20 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/27 20,902.17 Apport St of CA Apsapports 012516 244 Sierra County Trea R

01/27 7,072.90 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/27 3,744.57 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/27 2,368.79 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/27 404.00 Pnp Billpayment 8888916064 5185 Sierra County

01/27 100.00 Pnp Billpayment 8888916064 5185 Sierra County

01/27 52.53 Apport St of CA Apsapports 012216 244 Sierra County Trea R

01/28 69,381.45 Apport St of CA Apsapports 012516 244 Sierra County Trea R

01/28 19,547.23 Apport St of CA Apsapports 012516 244 Sierra County Trea R

01/28 381.00 Pnp Billpayment 8888916064 5185 Sierra County

01/28 1,250.00 WT Fed#02659 Ub Fiduciary Accou /Org=County of Sierra Srf#
2016012800022752 Trn#160128136374 Rfb# 0000000000397085

01/29 44.75 Pnp Billpayment 8888916064 5185 Sierra County

01/29 30,012.25 WT Fed#02311 Bank of America, N /Org=Superior Courts of CA Srf#

2016012900292014 Trn#160129099551 Rfb# 161Sg34151152107

$4,319,999.83

Total electronic deposits/bank credits
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$5,520,406.94
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Account number: 290064963

= January 1, 2016 - January 31, 2016 = Page 4 of 5

Debits
Electronic debits/bank debits
Effective  Posted
date date Amount Transaction detail
01/04 3,000.00 WT Seq#70261 Sierra City Fire Distri /Bnf= Srf# IN16010408181387
Trn#160104070261 Rfb# 000000988
01/04 172,729.96 ZBA Funding Account Transfer to 290063825
01/05 138,932.61 ZBA Funding Account Transfer to 290063825
01/06 20,297.33 ZBA Funding Account Transfer to 290063825
01/07 133,574.06 ZBA Funding Account Transfer to 290063825
01/08 186,466.63 WT Seq145583 Sierra Plumas Joint Uni /Bnf=Sierra-Plumas Jt Schl Dist AP Srf#
IN16010716313487 Trn#160107145583 Rfb# 000000990
01/08 28,622.41 WT Seq145571 Sierra County Office of /Bnf=Sierra County Office of Ed Srf#
IN16010716303113 Trn#160107145571 Rfb# 000000989
01/08 113,872.61 ZBA Funding Account Transfer to 290063825
01/11 2,099.33 Client Analysis Srvc Chrg 160108 Svc Chge 1215 000000290064963
01/11 400,000.00 WT Seq#81211 State of California, LA /Bnf=State Treasurer - Laif Srf#
IN16011109464515 Trn#160111081211 Rfb# 000000991
01/11 19,750.94 ZBA Funding Account Transfer to 290063825
01/12 53,730.61 ZBA Funding Account Transfer to 290063825
01/13 48,925.67 ZBA Funding Account Transfer to 290063825
01/14 18,467.80 ZBA Funding Account Transfer to 290063825
01/15 10,862.98 ZBA Funding Account Transfer to 290063825
01/19 19.75 Return Item Charge - Paper AZ 160119
01/19 14,562.13 ZBA Funding Account Transfer to 290063825
01/20 64,963.19 ZBA Funding Account Transfer to 290063825
01/21 20,572.37 ZBA Funding Account Transfer to 290063825
01/22 3,113,886.52 WT Fed#08504 Union Bank /Ftr/Bnf=Sierra County Treasurer Srf#
IN16012208192629 Trn#160122059113 Rfb# 000000992
01/22 29,062.04 ZBA Funding Account Transfer to 290063825
01/25 171,771.59 ZBA Funding Account Transfer to 290063825
01/26 30,019.78 ZBA Funding Account Transfer to 290063825
01/27 256,056.85 WT Seq#51326 Sierra Plumas Joint Uni /Bnf=School District Payroll Srf#
IN16012608092257 Trn#160126051326 Rfb# 000000993
01/27 67,587.28 WT Seq#51547 Sierra County Office of /Bnf=Sierra County Office of Education
Srf# IN16012608102221 Trn#160126051547 Rfb# 000000994
01/27 38,918.14 ZBA Funding Account Transfer to 290063825
01/28 14,682.80 ZBA Funding Account Transfer to 290063825
01/29 250,000.00 WT Seq112097 State of California, LA /Bnf=State Treasurer - Laif Srf#
IN16012909574748 Trn#160129112097 Rfb# 000000995
01/29 22,736.84 ZBA Funding Account Transfer to 290063825
$5,446,172.22 Total electronic debits/bank debits
$5,446,172.22 Total debits
Daily ledger balance summary
Date Balance Date Balance Date Balance
12/31 701,652.10 01/05 421,194.80 01/07 359,397.08
01/04 556,023.35 01/06 490,961.89 01/08 562,687.68
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Daily ledger balance summary (continued)

Date Balance Date Balance Date Balance
01/11 196,013.24 01/19 414,050.94 01/26 940,508.44
01/12 146,600.54 01/20 441,683.98 01/27 862,996.19
01/13 112,875.31 01/21 4,229,397.29 01/28 998,873.07
01/14 94,548.51 01/22 1,093,648.40 01/29 775,886.82
01/15 267,644.27 01/25 934,992.20

Average daily ledger balance $699,107.06

IMPORTANT ACCOUNT INFORMATION

Effective January 1, 2016, Wells Fargo is updating the descriptions of its procedures for verifying transactions in the
existing agreements governing Company's deposit account. In the event of a conflict between this update and the
existing agreements, this update will control.

The provisions in the existing agreements pertaining to verification of transactions are deleted and replaced
with the following:

"Verification of Transactions.

All transactions are subject to Bank's verification. This includes cash, items, or other funds offered for deposit for which
Bank has provided a receipt. Bank does not verify all transactions. Bank reserves the right to reverse or otherwise adjust,
at any time without prior notice to Company, any debit or credit Bank believes Bank has erroneously made to

Company's Account.

It is Company's responsibility, and Bank has no obligation, to make sure the declared amount of funds offered for
deposit is accurate. If Bank determines a discrepancy exists between the declared and the actual amount of the funds,
Bank is permitted to adjust (debit or credit) Company's Account. Bank is also permitted to use the declared amount as
the correct amount to be deposited and to not adjust a discrepancy if it is less than Bank's standard adjustment amount.
Bank is permitted to vary its standard adjustment amount from time to time without notice to Company and to use
different amounts depending on account type.

If Company notifies Bank of an error in the amount of a deposit shown on Company's Account statement within 30 days
of the date Bank mails or otherwise makes the account statement available to Company, Bank will review the deposit
and make any adjustment Bank determines is appropriate, subject to any applicable fees. If Company fails to notify Bank
during this timeframe, the deposit amount on Company's statement will be considered correct. This means that if the
actual amount is less than the amount on the statement, the difference will become Company's property. If the actual
amount is more than the amount shown on the statement, the difference will become Bank's property.

If Company's account is a Commercial Deposit Account or an analyzed business deposit account, Company may arrange
for Bank to adjust all discrepancies identified during any verification without regard to Bank's standard adjustment
amount by contacting its relationship manager."

For questions, please contact your local banker or relationship manager or call the number listed on your
account statement.

©2010 Wells Fargo Bank, N.A.
All rights reserved. Member FDIC.
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CM\ | CHANDLER

Monthly Account Statement

County of Sierra
January 1, 2016 through January 31, 2016

Chandler Team Custodian
For questions about your account, Union Bank N.A.
please call (800) 317-4747 or Tina Guzman
Email operations@chandlerasset.com (619)-230-3547

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your
qualified custodian. Prices are provided by IDC, an independent pricing source.

6225 Lusk Boulevard | San Diego, CA 92121 | Phone 800.317.4747 | Fax 858.546.3741 | www.chandlerasset.com




County of Sierra
Account
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PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 1.50
Average Coupon 1.19 %
Average Purchase YTM 112 %
Average Market YTM 0.92 %
Average S&P/Moody Rating AA/Aa2
Average Final Maturity 1.76 yrs
Average Life 1.52 yrs

us

Corporate
(37.6 %)

Agency
(35.1 %)

PERFORMANCE REVIEW

SECTOR ALLOCATION MATURITY DISTRIBUTION

us
Treasury
(27.3 %)

Portfolio Summary
As of 1/31/2016

Beg. Values End Values Issuer % Portfolio

as of 12/31/15 as of 1/31/16 Government of United States 27.3%

Market Value 14,198,880 16,846,906 Federal Home Loan Bank 13.7 %
Accrued Interest 39,752 38,223 Federal National Mortgage Assoc 10.4 %
Total Market Value 14,238,632 16,885,129 Federal Home Loan Mortgage Corp 9.2 %%
Income Earned 11,793 12,141 Caterpillar Inc 72%
Cont/WD 2,587,255 Toyota Motor Corp 5.9 %
Par 14,200,000 16,799,000 General Electric Co 48%
Book Value 14,207,436 16,808,360 AT&T Corporation 45%
Cost Value 14,249,270 16,852,416 83.0 %

CREDIT QUALITY (S&P)

50%

40.1 %
40%

30%

18.1 %
16.0 %

20% 18.9 %

10%

44 % BBB
15% (4.5 %)
% ||
0-25 25-5 5-1 1-2 2-3 3-4 A
Maturity (Yrs) (20.3 %)

Total Rate of Return Current Latest Year Annualized Since
As of 1/31/2016 Month 3 Months To Date 1vYr 3Yrs 5Yrs 10 Yrs 2/28/2015 2/28/2015
County of Sierra 0.39 % 0.21 % 0.39 % N/A N/A N/A N/A N/A 0.97 %
BAML 1-3 Yr US Treasury/Agency Index 0.61 % 0.27 % 0.61 % N/A N/A N/A N/A N/A 0.87 %
Chandler Asset Management - CONFIDENTIAL Page 1 Execution Time: 2/2/2016 12:50:14 PM
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County of Sierra
January 31, 2016

COMPLIANCE WITH INVESTMENT POLICY

Assets managed by Chandler Asset Management are in full compliance with State law and with the investment policy

FNMA

Category Standard Comment
Treasury Issues No limitations Complies
U.S. Agencies 50% max issuer; Permitted issuers include: GNMA, FFCB, FHLB, FHLMC, Complies

U.S. Corporate (MTNs)

"A" or better by a NRSRO; 30% maximum; 10% max issuer; (20% combined
max exposure per issuer for corporate bonds, NCDs, CDs, TDs, BAs, CPs)

Complied at time of
purchase*

Negotiable CDs

Highest short term rating by 2 NRSROs; 20% maximum, 10% max issuer; (20%
combined max exposure per issuer for corporate bonds, NCDs, CDs, TDs, BAs,
CPs)

Complies

Certificate of Deposits (CDs)/
Time Deposit (TDs)

Highest short term rating by 2 NRSROs; 50% maximum; 15% max issuer;
FDIC insured; Fully collateralized; (20% combined max exposure per issuer for
corporate bonds, NCDs, CDs, TDs, BAs, CPs)

Complies

Banker’'s Acceptances

Highest short term rating by 2 NRSROS; 40% maximum; 15% max issuer; 180
days max maturity; (20% combined max exposure per issuer for corporate
bonds, NCDs, CDs, TDs, BAs, CPs)

Complies

Commercial Paper

"A-1" or equivalent by Moody's or S&P; "A" or higher by 1 of 3 NRSROs, if long
term debt issued; 40% maximum; 10% max issuer; 270 days max maturity;
(20% combined max exposure per issuer for corporate bonds, NCDs, CDs, TDs,
BAs, CPs)

Complies

Repurchase Agreements

Not used by investment adviser

Complies

Maximum Maturity

5 years maximum maturity

Complies

*Corporate concentration currently 37.6%. Client directed action approved on 04/14/15. Client has funds held away.




County of Sierra Reconciliation Summary
. ‘ | Account | As of 1/31/2016

BOOK VALUE RECONCILIATION

Beginning Book Value $14,207,435.94
Acquisition
+ Security Purchases $3,102,851.43
+ Money Market Fund Purchases $0.00
+ Money Market Contributions $0.00
+ Security Contributions $0.00
+ Security Transfers $0.00
Total Acquisitions $3,102,851.43
Dispositions
- Security Sales $0.00
- Money Market Fund Sales $0.00
- MMF Withdrawals $0.00
- Security Withdrawals $0.00
- Security Transfers $0.00
- Other Dispositions $0.00
- Maturites $500,000.00
- Calls $0.00
- Principal Paydowns $0.00
Total Dispositions $500,000.00
Amortization/Accretion
+/- Net Accretion ($1,927.34)
($1,927.34)
Gain/Loss on Dispositions
+/- Realized Gain/Loss $0.00
$0.00
Ending Book Value $16,808,360.03

Chandler Asset Management - CONFIDENTIAL Page 3 Execution Time: 2/2/2016 12:50:14 PM



County of Sierra Holdings Report
Account As of 1/31/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity

Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
FHLB Note 250,000.00 02/23/2015 250,155.75 100.00 250,004.50 1.48% AaalAA+ 0.05
0.375% Due 2/19/2016 0.31% 250,007.83 0.34 % 421.88 (3.33) AAA 0.05
FHLMC Note 250,000.00 02/23/2015 250,485.00 100.02 250,052.50 1.48% AaalAA+ 0.28
0.5% Due 5/13/2016 0.34 % 250,111.92 0.43 % 270.83 (59.42) AAA 0.28
FHLB Note 250,000.00 02/23/2015 249,916.25 99.97 249,920.00 1.48% AaalAA+ 0.40
0.375% Due 6/24/2016 0.40 % 249,975.08 0.46 % 96.35 (55.08) AAA 0.40
FNMA Note 250,000.00 02/23/2015 249,827.75 99.95 249,876.75 1.48% AaalAA+ 0.43
0.375% Due 7/5/2016 0.43 % 249,946.06 0.49 % 67.71 (69.31) AAA 0.43
FFCB Note 300,000.00 04/13/2015 300,144.00 99.95 299,840.10 1.78% Aaa/AA+ 0.56
0.5% Due 8/23/2016 0.46 % 300,059.35 0.60 % 658.33 (219.25) AAA 0.56
FHLB Note 300,000.00 04/13/2015 300,177.00 99.94 299,808.30 1.78% Aaa/AA+ 0.66
0.5% Due 9/28/2016 0.46 % 300,080.00 0.60 % 512.50 (271.70) AAA 0.66
FHLMC Note 250,000.00 02/23/2015 251,175.00 100.17 250,417.75 1.49% AaalAA+ 0.70
0.875% Due 10/14/2016 0.59 % 250,504.70 0.64 % 650.17 (86.95) AAA 0.70
FHLB Note 250,000.00 02/20/2015 249,859.50 99.98 249,939.00 1.48% AaalAA+ 0.81
0.625% Due 11/23/2016 0.66 % 249,934.92 0.66 % 295.14 4.08 AAA 0.81
FHLB Note 250,000.00 02/23/2015 249,977.50 99.96 249,898.00 1.48% AaalAA+ 0.91
0.625% Due 12/28/2016 0.63 % 249,988.90 0.67 % 143.23 (90.90) AAA 0.90
FHLMC Note 250,000.00 02/23/2015 250,732.50 100.35 250,867.25 1.49% Aaal/AA+ 1.49
1% Due 7/28/2017 0.88 % 250,450.45 0.77 % 20.83 416.80 AAA 1.48
FHLB Callable Note Qtrly 11/22/2013 500,000.00 07/02/2013 486,875.00 99.87 499,334.50 297 % Aaa/AA+ 1.56
0.75% Due 8/22/2017 141 % 495,069.44 0.84 % 1,656.25 4,265.06 AAA 1.54
FNMA Note 300,000.00 04/13/2015 299,832.00 100.05 300,152.10 1.79% AaalAA+ 2.02
0.875% Due 2/8/2018 0.90 % 299,879.51 0.85% 1,261.46 272.59 AAA 1.99
FHLMC Note 300,000.00 04/13/2015 299,595.00 99.97 299,909.10 1.78% Aaa/AA+ 2.10
0.875% Due 3/7/2018 0.92 % 299,706.61 0.89 % 1,050.00 202.49 AAA 2.07
FNMA Note 200,000.00 04/13/2015 199,360.00 99.87 199,733.00 1.18% Aaa/AA+ 2.30
0.875% Due 5/21/2018 0.98 % 199,524.67 0.93 % 340.28 208.33 AAA 2.27
FHLB Note 500,000.00 01/21/2016 508,655.00 101.92 509,589.00 3.02% Aaa/AA+ 2.87
1.75% Due 12/14/2018 1.14 % 508,597.52 1.07 % 1,142.36 991.48 AAA 2.79
FNMA Callable Note 1X 9/12/2016 1,000,000.00 09/12/2014 1,000,000.00 100.33 1,003,287.00 596 % Aaa/AA+ 3.62
1% Due 9/12/2019 217 % 1,000,000.00 0.46 % 3,861.11 3,287.00 AAA 0.61
FHLMC Note 500,000.00 01/21/2016 498,850.00 100.09 500,435.00 298% AaalAA+ 3.67
1.25% Due 10/2/2019 1.31% 498,855.98 1.23% 2,065.97 1,579.02 AAA 3.56
5,895,617.25 5,913,063.85 35.11% Aaal/AA+ 1.87

Total Agency 5,900,000.00 1.05 % 5,902,692.94 0.71 % 14,514.40 10,370.91 Aaa 1.33

US CORPORATE

_ Caterpillar Finance Serv Corp Note 500,000.00 10/18/2013 504,750.00 100.32 501,584.00 2.99 % A2/A 0.60
1.35% Due 9/6/2016 1.01% 500,982.45 0.82 % 2,718.75 601.55 A 0.59
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Holdings Report
As of 1/31/16

r:i | County of Sierr
GANN | —
Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity

Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

Boeing Co Note 500,000.00 10/18/2013 543,150.00 102.32 511,577.00 3.05% A2/A 0.81
3.75% Due 11/20/2016 0.91% 511,198.36 0.85 % 3,697.92 378.64 A 0.79
General Electric Capital Corp Note 800,000.00 04/07/2014 839,192.00 101.71 813,687.20 4.83% Al/AA+ 0.94
2.9% Due 1/9/2017 1.09 % 813,336.17 1.06 % 1,417.78 351.03 NR 0.93
Toyota Motor Credit Corp Callable Note 1,000,000.00 03/25/2014 997,500.00 99.98 999,763.00 593% Aa3/AA- 1.09
Qrtly 3/5/2016 1.11% 999,078.21 0.97 % 1,166.67 684.79 A 0.10
0.75% Due 3/3/2017
Caterpillar Finance Serv Corp Note 700,000.00 12/18/2014 709,464.00 100.58 704,062.10 4.20 % A2/A 115
1.75% Due 3/24/2017 1.14% 704,772.05 124% 4,321.53 (709.95) A 113
Walt Disney Company Note 500,000.00 11/17/2014 497,815.00 99.99 499,948.00 297 % A2/ A 133
0.875% Due 5/30/2017 1.05% 498,856.71 0.88 % 741.32 1,091.29 A 1.32
AT&T Note 750,000.00 04/22/2014 759,015.00 100.21 751,602.00 4.46 % Baal/BBB+ 133
1.7% Due 6/1/2017 1.30 % 753,856.77 154 % 2,125.00 (2,254.77) A- 131
Wells Fargo Corp Note 200,000.00 04/14/2015 200,578.00 99.86 199,726.00 1.19% A2/A 1.34
1.15% Due 6/2/2017 1.01% 200,361.81 125% 376.94 (635.81) AA- 132
Bank of New York Note 249,000.00 01/21/2016 251,537.31 100.91 251,260.67 1.49% Al/A 1.39
1.969% Due 6/20/2017 1.23% 251,502.62 131% 558.38 (241.95) AA- 1.36
Oracle Corp Note 200,000.00 04/14/2015 201,148.00 100.29 200,573.60 1.19%  Al/AA- 171
1.2% Due 10/15/2017 0.97 % 200,782.10 1.03% 706.67 (208.50) A+ 1.68
Chevron Corp Callable Note Cont 150,000.00 04/14/2015 150,630.00 99.26 148,887.75 0.88% Aal/AA 1.85
11/5/17 0.94 % 150,439.82 153% 257.60 (1,552.07) NR 174
1.104% Due 12/5/2017
Intel Corp Note 500,000.00 11/17/2014 499,695.00 100.45 502,226.00 2.98 % Al A+ 1.87
1.35% Due 12/15/2017 137% 499,814.67 111% 862.50 2,411.33 A+ 1.84
HSBC USA Inc Note 250,000.00 01/21/2016 249,210.00 99.74 249,354.50 1.48% A2/A 1.96
1.625% Due 1/16/2018 1.79% 249,217.66 176 % 169.27 136.84 AA- 1.92
6,403,684.31 6,334,251.82 37.63 % Al/A+ 122
Total US Corporate 6,299,000.00 1.15% 6,334,199.40 1.13% 19,120.33 52.42 A 1.04
RY
US Treasury Note 1,500,000.00 07/17/2014 1,477,148.44 99.91 1,498,711.50 8.88% Aaal/AA+ 1.92
0.75% Due 12/31/2017 1.20% 1,487,352.94 0.80 % 989.01 11,358.56 AAA 1.90
US Treasury Note 1,500,000.00 07/17/2014 1,481,367.19 100.12 1,501,816.50 8.89% Aaa/AA+ 2.00
0.875% Due 1/31/2018 1.23% 1,489,488.45 0.81 % 36.06 12,328.05 AAA 1.98
US Treasury Note 400,000.00 01/21/2016 400,079.47 100.24 400,953.20 2.39% Aaal/AA+ 2.54
1% Due 8/15/2018 0.99 % 400,078.87 0.90 % 1,847.83 874.33 AAA 2.49
US Treasury Note 400,000.00 01/21/2016 401,938.84 100.75 403,000.00 239% AaalAA+ 3.00
1.25% Due 1/31/2019 1.09 % 401,926.52 1.00 % 13.74 1,073.48 AAA 2.94
US Treasury Note 400,000.00 01/21/2016 395,548.22 99.19 396,765.60 235% Aaal/AA+ 3.50
0.875% Due 7/31/2019 1.20% 395,572.51 111% 9.62 1,193.09 AAA 3.44
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County of Sierra Holdings Report
‘ Account [l As of 1/31/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
US TREASURY
_ US Treasury Note 400,000.00 01/21/2016 397,032.59 99.59 398,343.60 237% AaalAA+ 3.58
1% Due 8/31/2019 121 % 397,048.40 1.12% 1,692.31 1,295.20 AAA 3.49
4,553,114.75 4,599,590.40 27.27% AaalAA+ 2.38
Total US Treasury 4,600,000.00 1.18 % 4,571,467.69 0.88 % 4,588.57 28,122.71 Aaa 2.34
16,852,416.31 16,846,906.07 100.00 % Aa2/AA 1.76
TOTAL PORTFOLIO 16,799,000.00 1.12% 16,808,360.03 0.92 % 38,223.30 38,546.04 AA+ 1.50
TOTAL MARKET VALUE PLUS ACCRUED 16,885,129.37
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Transaction Ledger
12/31/15 Thru 1/31/16

Q‘\ ‘ County of Sierr

Transaction tleme Acq/Disp Interest
Type Quantity Security Description Price Yield Amount Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 01/25/2016 249,000.00 Bank of New York Note 101.019 1.23% 251,537.31 476.66 252,013.97 0.00
1.969% Due 6/20/2017

Purchase 01/25/2016 500,000.00 FHLB Note 101.731 1.14% 508,655.00 996.53 509,651.53 0.00
1.75% Due 12/14/2018

Purchase 01/25/2016 500,000.00 FHLMC Note 99.770 1.31% 498,850.00 1,961.81 500,811.81 0.00
1.25% Due 10/2/2019

Purchase 01/25/2016 250,000.00 HSBC USA Inc Note 99.684 1.79 % 249,210.00 101.56 249,311.56 0.00
1.625% Due 1/16/2018

Purchase 01/25/2016 400,000.00 US Treasury Note 100.020 0.99 % 400,079.47 1,771.74 401,851.21 0.00
1% Due 8/15/2018

Purchase 01/25/2016 400,000.00 US Treasury Note 100.485 1.09 % 401,938.84 2,418.48 404,357.32 0.00
1.25% Due 1/31/2019

Purchase 01/25/2016 400,000.00 US Treasury Note 98.887 1.20 % 395,548.22 1,692.93 397,241.15 0.00
0.875% Due 7/31/2019

Purchase 01/25/2016 400,000.00 US Treasury Note 99.258 1.21% 397,032.59 1,615.38 398,647.97 0.00
1% Due 8/31/2019

Subtotal 3,099,000.00 3,102,851.43 11,035.09 3,113,886.52 0.00

TOTAL ACQUISITIONS 3,099,000.00 3,102,851.43 11,035.09 3,113,886.52 0.00

DISPOSITIONS

Maturity 01/08/2016 500,000.00 General Electric Capital Corp Note 100.000 500,000.00 0.00 500,000.00 0.00
1% Due 1/8/2016

Subtotal 500,000.00 500,000.00 0.00 500,000.00 0.00

TOTAL DISPOSITIONS 500,000.00 500,000.00 0.00 500,000.00 0.00

OTHER TRANSACTIONS

Interest 01/05/2016 250,000.00 FNMA Note 0.000 468.75 0.00 468.75 0.00
0.375% Due 7/5/2016

Interest 01/08/2016 500,000.00 General Electric Capital Corp Note 0.000 2,500.00 0.00 2,500.00 0.00
1% Due 1/8/2016

Interest 01/09/2016 800,000.00 General Electric Capital Corp Note 0.000 11,600.00 0.00 11,600.00 0.00
2.9% Due 1/9/2017

Interest 01/28/2016 250,000.00 FHLMC Note 0.000 1,250.00 0.00 1,250.00 0.00
1% Due 7/28/2017

Interest 01/31/2016 400,000.00 US Treasury Note 0.000 2,500.00 0.00 2,500.00 0.00

1.25% Due 1/31/2019
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County of Sierra
‘ Account

Transaction Ledger
12/31/15 Thru 1/31/16

Transaction Settlement Acq/Disp Interest

Type Date Quantity Security Description Price Yield Amount Pur/Sold Total Amount Gain/Loss

OTHER TRANSACTIONS

Interest 01/31/2016 _ 400,000.00 US Treasury Note 0.000 1,750.00 0.00 1,750.00 0.00
0.875% Due 7/31/2019

Interest 01/31/2016 _ 1,500,000.00 US Treasury Note 0.000 6,562.50 0.00 6,562.50 0.00
0.875% Due 1/31/2018

Subtotal 4,100,000.00 26,631.25 0.00 26,631.25 0.00
TOTAL OTHER TRANSACTIONS 4,100,000.00 26,631.25 0.00 26,631.25 0.00
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Fix
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County of Sierra
Account

Security Description

Trade Date
Settle Date
Units

Income Earned
12/31/15 Thru 1/31/16

Book Value: Begin
Book Value: Acq
Book Value: Disp
Book Value: End

Prior Accrued
Inc. Received
Ending Accrued
Total Interest

Accr. Of Discount
Amort. Of Premium
Net Accret/Amort
Income Earned

Unreal G/L
Total Income

me

AT&T 754,102.78 1,062.50 0.00

NO‘OE 04/22/2014 0.00 0.00 246.01

1.7% Due 06/01/2017 04/22/2014 0.00 2,125.00 (246.01) 0.00
750,000.00 753,856.77 1,062.50 816.49 816.49

Bank of New York 0.00 0.00 0.00

Note : ‘ |
01/21/2016 251,537.31 (476.66) 34.69

1.969% Due 06/20/2017 01/25/2016 0.00 558.38 (34.69) 0.00
249,000.00 251,502.62 81.72 47.03 47.03

ﬁ?,il,”g Co 512,383.17 2,135.42 0.00
10/18/2013 0.00 0.00 1,184.81

3.75% Due 11/20/2016 10/18/2013 0.00 3,697.92 (1,184.81) 0.00
500,000.00 511,198.36 1,562.50 377.69 377.69

Caterpillar Finance Serv Corp 705.126.81 3.300.69 0.00

N°‘eo aio 12/18/2014 0.00 0.00 354.76

1.75% Due 03/24/2017 12/18/2014 0.00 4,321.53 (354.76) 0.00
700,000.00 704,772.05 1,020.84 666.08 666.08

Caterpillar Finance Serv Corp 501.122.15 2156.25 0.00

N°‘eo 10/18/2013 0.00 0.00 139.70

1.35% Due 09/06/2016 10/18/2013 0.00 2,718.75 (139.70) 0.00
500,000.00 500,982.45 562.50 422.80 422.80

Chevron Corp 150 4 11

Callable Note Cont 11/5/17 04/14/2015 S0, Gggg ggg 2822

1.104% Due 12/05/2017 04/16/2015 0.00 257.60 (20.26) 0.00
150,000.00 150,439.82 138.00 117.74 117.74

Kj"a" Disney Company 498,783.49 376.74 73.22

ote

11/17/2014 0.00 0.00 0.00

0.875% Due 05/30/2017 11/17/2014 0.00 741.32 73.22 0.00
500,000.00 498,856.71 364.58 437.80 437.80

EnngeB 249,987.86 13.02 1.04
02/23/2015 0.00 0.00 0.00

0.625% Due 12/28/2016 02/26/2015 0.00 143.23 1.04 0.00
250,000.00 249,988.90 130.21 131.25 131.25

E';t'f 250,021.32 343.75 0.00
02/23/2015 0.00 0.00 13.49

0.375% Due 02/19/2016 02/26/2015 0.00 421.88 (13.49) 0.00
250,000.00 250,007.83 78.13 64.64 64.64

FHLB 300,090.33 387.50 0.00

N°‘oe 04/13/2015 0.00 0.00 10.33

0.5% Due 09/28/2016 04/16/2015 0.00 512.50 (10.33) 0.00
300,000.00 300,080.00 125.00 114.67 114.67
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County of Sierra
Account

Income Earned
12/31/15 Thru 1/31/16

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
El'c—)'tLeB 249,928.10 164.93 6.82
02/20/2015 0.00 0.00 0.00
0.625% Due 11/23/2016 02/23/2015 0.00 295.14 6.82 0.00
250,000.00 249,934.92 130.21 137.03 137.03
FHLB 0.00 0.00 0.00
N°‘eo 01/21/2016 508,655.00 (996.53) 57.48
1.75% Due 12/14/2018 01/25/2016 0.00 1,142.36 (57.48) 0.00
500,000.00 508,597.52 145.83 88.35 88.35
FHLB 494,800.35 1,343.75 269.09
Callable Note Qtrly 11/22/2013 07/02/2013 0.00 0.00 0.00
0.75% Due 08/22/2017 07/02/2013 0.00 1,656.25 269.09 0.00
500,000.00 495,069.44 312.50 581.59 581.59
FHLB 249,969.72 18.23 5.36
Note . 02/23/2015 0.00 0.00 0.00
0.375% Due 06/24/2016 02/26/2015 0.00 96.35 5.36 0.00
250,000.00 249,975.08 78.12 83.48 83.48
EZCEB 300,068.36 533.33 0.00
04/13/2015 0.00 0.00 9.01
0.5% Due 08/23/2016 04/16/2015 0.00 658.33 (9.01) 0.00
300,000.00 300,059.35 125.00 115.99 115.99
EZIZA 299,874.45 1,042.71 5.06
04/13/2015 0.00 0.00 0.00
0.875% Due 02/08/2018 04/16/2015 0.00 1,261.46 5.06 0.00
300,000.00 299,879.51 218.75 223.81 223.81
’E‘Z‘t’\é'A 199,507.13 194.44 17.54
04/13/2015 0.00 0.00 0.00
0.875% Due 05/21/2018 04/16/2015 0.00 340.28 17.54 0.00
200,000.00 199,524.67 145.84 163.38 163.38
FNMA 249,935.28 458.33 10.78
Note . 02/23/2015 0.00 468.75 0.00
0.375% Due 07/05/2016 02/26/2015 0.00 67.71 10.78 0.00
250,000.00 249,946.06 78.13 88.91 88.91
FNMA
1 . 27.7 !
Callable Note 1X 9/12/2016 09/12/2014 '000'008_88 30 Olog 8_88
1% Due 09/12/2019 09/12/2014 0.00 3,861.11 0.00 0.00
1,000,000.00 1,000,000.00 833.33 833.33 833.33
E;'t';’\"c 250,476.17 1,062.50 0.00
02/23/2015 0.00 1,250.00 25.72
1% Due 07/28/2017 02/26/2015 0.00 20.83 (25.72) 0.00
250,000.00 250,450.45 208.33 182.61 182.61
EE:;MC 0.00 0.00 5.98
01/21/2016 498,850.00 (1,961.81) 0.00
1.25% Due 10/02/2019 01/25/2016 0.00 2,065.97 5.98 0.00
500,000.00 498,855.98 104.16 110.14 110.14
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County of Sierra Income Earned
Account 12/31/15 Thru 1/31/16

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
EI;'KLeMC 299,604.72 831.25 11.89
04/13/2015 0.00 0.00 0.00
0.875% Due 03/07/2018 04/16/2015 0.00 1,050.00 11.89 0.00
300,000.00 299,706.61 218.75 230.64 230.64
FHLMC 250,145.94 166.67 0.00
N°‘ue ) 02/23/2015 0.00 0.00 34.02
0.5% Due 05/13/2016 02/26/2015 0.00 270.83 (34.02) 0.00
250,000.00 250,111.92 104.16 70.14 70.14
FHLMC 250,565.81 467.88 0.00
Note . 02/23/2015 0.00 0.00 61.11
0.875% Due 10/14/2016 02/26/2015 0.00 650.17 (61.11) 0.00
250,000.00 250,504.70 182.29 121.18 121.18
General Electric Capital Corp 814.541.48 11.084.44 0.00
NO‘OE 04/07/2014 0.00 11,600.00 1,205.31
2.9% Due 01/09/2017 04/07/2014 0.00 1,417.78 (1,205.31) 0.00
800,000.00 813,336.17 1,933.34 728.03 728.03
General Electric Capital Corp 499.998.11 2.402.78 1.89
Note Rare 500, |
01/10/2013 0.00 2,500.00 0.00
Due 01/08/2016 01/10/2013 500,000.00 0.00 1.89 0.00
0.00 0.00 97.22 99.11 99.11
HSBC USA Inc 0.00 0.00 766
Note ' : '
01/21/2016 249,210.00 (101.56) 0.00
1.625% Due 01/16/2018 01/25/2016 0.00 169.27 7.66 0.00
250,000.00 249,217.66 67.71 75.37 75.37
Intel Corp 499,806.25 300.00 8.42
N°‘eo 11/17/2014 0.00 0.00 0.00
1.35% Due 12/15/2017 11/17/2014 0.00 862.50 8.42 0.00
500,000.00 499,814.67 562.50 570.92 570.92
Oracle Corp 200,821.08 506.67 0.00
N°‘oe 04/14/2015 0.00 0.00 38.98
1.2% Due 10/15/2017 04/16/2015 0.00 706.67 (38.98) 0.00
200,000.00 200,782.10 200.00 161.02 161.02
Toyota Motor Credit Corp 999.006.05 541.67 72.16
Callable Note Qrtly 3/5/2016 03/25/2014 0,00 0.00 0.00
0.75% Due 03/03/2017 03/25/2014 0.00 1,166.67 72.16 0.00
1,000,000.00 999,078.21 625.00 697.16 697.16
LS Treasury 0.00 0.00 0.00
ote
01/21/2016 400,079.47 (1,771.74) 0.60
1% Due 08/15/2018 01/25/2016 0.00 1,847.83 (0.60) 0.00
400,000.00 400,078.87 76.09 75.49 75.49
US Treasury 0.00 0.00 0.00
Note
01/21/2016 401,938.84 81.52 12.32
1.25% Due 01/31/2019 01/25/2016 0.00 13.74 (12.32) 0.00
400,000.00 401,926.52 95.26 82.94 82.94
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Income Earned
12/31/15 Thru 1/31/16

‘“ ‘ County of Sierr

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount

Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Book Value: End Total Interest Income Earned

Security Description Total Income

US Treasury 0.00 0.00 24.29

Note
01/21/2016 395,548.22 57.07 0.00
0.875% Due 07/31/2019 01/25/2016 0.00 9.62 24.29 0.00
400,000.00 395,572.51 66.69 90.98 90.98
US Treasury 0.00 0.00 15.81
Note
01/21/2016 397,032.59 (1,615.38) 0.00
1% Due 08/31/2019 01/25/2016 0.00 1,692.31 15.81 0.00
400,000.00 397,048.40 76.93 92.74 92.74
US Treasury 1,486,792.05 30.91 560.89
N°‘eo 07/17/2014 0.00 0.00 0.00
0.75% Due 12/31/2017 07/17/2014 0.00 989.01 560.89 0.00
1,500,000.00 1,487,352.94 958.10 1,518.99 1,518.99
US Treasury 1,489,042.06 5,492.53 446.39
Note . 07/17/2014 0.00 6,562.50 0.00
0.875% Due 01/31/2018 07/17/2014 0.00 36.06 446.39 0.00
1,500,000.00 1,489,488.45 1,106.03 1,552.42 1,552.42
‘é";‘(‘j Fargo Corp 200,384.84 185.28 0.00
04/14/2015 0.00 0.00 23.03
1.15% Due 06/02/2017 04/16/2015 0.00 376.94 (23.03) 0.00
200,000.00 200,361.81 191.66 168.63 168.63
14,207,435.94 39,751.55 1,544.29
3,102,851.43 15,596.16 3,471.63
500,000.00 38,223.30 (1,927.34) 0.00
TOTAL Fixed Income 16,799,000.00 16,808,360.03 14,067.91 12,140.57 12,140.57
14.207.435.94 39,751.55 1,544.29
3102.851.43 15,596.16 3,471.63
500,000.00 38,223.30 (1,927.34) 0.00
TOTAL PORTFOLIO 16,799,000.00 16,808,360.03 14,067.91 12,14057 12,140.57
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| County of Sierra
Account

Cash Flow Report
From 01/31/2016

Payment Date

02/08/2016 Interest
02/15/2016 Interest
02/19/2016 Maturity
02/22/2016 Interest
02/23/2016 Interest
02/29/2016 Interest
Feb 2016
03/05/2016 Interest
03/06/2016 Interest
03/07/2016 Interest
03/12/2016 Interest
03/24/2016 Interest
03/28/2016 Interest
Mar 2016
04/02/2016 Interest
04/14/2016 Interest
04/15/2016 Interest
Apr 2016
05/13/2016 Maturity
05/20/2016 Interest
05/21/2016 Interest

Chandler Asset Management - CONFIDENTI

Quantity Security Description Principal Amount Income Total Amount
300,000.00 FNMA Note 0.00 1,312.50 1,312.50
0.875% Due 2/8/2018
400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/15/2018
250,000.00 FHLB Note 250,000.00 468.75 250,468.75
0.375% Due 2/19/2016
500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.00 1,875.00 1,875.00
0.75% Due 8/22/2017
300,000.00 FFCB Note 0.00 750.00 750.00
0.5% Due 8/23/2016
400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/31/2019
250,000.00 8,406.25 258,406.25
1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 1,875.00 1,875.00
3/5/2016
0.75% Due 3/3/2017
500,000.00 Caterpillar Finance Serv Corp Note 0.00 3,375.00 3,375.00
1.35% Due 9/6/2016
300,000.00 FHLMC Note 0.00 1,312.50 1,312.50
0.875% Due 3/7/2018
1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.00 5,000.00 5,000.00
1% Due 9/12/2019
700,000.00 Caterpillar Finance Serv Corp Note 0.00 6,125.00 6,125.00
1.75% Due 3/24/2017
300,000.00 FHLB Note 0.00 750.00 750.00
0.5% Due 9/28/2016
0.00 18,437.50 18,437.50
500,000.00 FHLMC Note 0.00 3,125.00 3,125.00
1.25% Due 10/2/2019
250,000.00 FHLMC Note 0.00 1,093.75 1,093.75
0.875% Due 10/14/2016
200,000.00 Oracle Corp Note 0.00 1,200.00 1,200.00
1.2% Due 10/15/2017
0.00 5,418.75 5,418.75
250,000.00 FHLMC Note 250,000.00 625.00 250,625.00
0.5% Due 5/13/2016
500,000.00 Boeing Co Note 0.00 9,375.00 9,375.00
3.75% Due 11/20/2016
200,000.00 FNMA Note 0.00 875.00 875.00

0.875% Due 5/21/2018
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| County of Sierra Cash Flow Report
‘“ Account Il From 01/31/2016

Payment Date Quantity Security Description Principal Amount Income Total Amount

05/23/2016 Interest 250,000.00 FHLB Note 0.00 781.25 781.25
0.625% Due 11/23/2016

05/30/2016 Interest 500,000.00 Walt Disney Company Note 0.00 2,187.50 2,187.50
0.875% Due 5/30/2017

May 2016 250,000.00 13,843.75 263,843.75

06/01/2016 Interest 750,000.00 AT&T Note 0.00 6,375.00 6,375.00
1.7% Due 6/1/2017

06/02/2016 Interest 200,000.00 Wells Fargo Corp Note 0.00 1,150.00 1,150.00
1.15% Due 6/2/2017

06/05/2016 Interest 150,000.00 Chevron Corp Callable Note Cont 11/5/17 0.00 828.00 828.00
1.104% Due 12/5/2017

06/05/2016 Interest 1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 3,875.00 3,875.00
3/5/2016
0.75% Due 3/3/2017

06/14/2016 Interest 500,000.00 FHLB Note 0.00 4,375.00 4,375.00
1.75% Due 12/14/2018

06/15/2016 Interest 500,000.00 Intel Corp Note 0.00 3,375.00 3,375.00
1.35% Due 12/15/2017

06/20/2016 Interest 249,000.00 Bank of New York Note 0.00 2,451.41 2,451.41
1.969% Due 6/20/2017

06/24/2016 Maturity 250,000.00 FHLB Note 250,000.00 468.75 250,468.75
0.375% Due 6/24/2016

06/28/2016 Interest 250,000.00 FHLB Note 0.00 781.25 781.25
0.625% Due 12/28/2016

06/30/2016 Interest 1,500,000.00 US Treasury Note 0.00 5,625.00 5,625.00
0.75% Due 12/31/2017

Jun 2016 250,000.00 29,304.41 279,304.41

07/05/2016 Maturity 250,000.00 FNMA Note 250,000.00 468.75 250,468.75
0.375% Due 7/5/2016

07/09/2016 Interest 800,000.00 General Electric Capital Corp Note 0.00 11,600.00 11,600.00
2.9% Due 1/9/2017

07/16/2016 Interest 250,000.00 HSBC USA Inc Note 0.00 2,031.25 2,031.25
1.625% Due 1/16/2018

07/28/2016 Interest 250,000.00 FHLMC Note 0.00 1,250.00 1,250.00
1% Due 7/28/2017

07/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2019

07/31/2016 Interest 400,000.00 US Treasury Note 0.00 1,750.00 1,750.00

0.875% Due 7/31/2019
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| Countyof Sierr Cash Flow Report

Transaction
Payment Date |Type

Quantity Security Description Principal Amount Income Total Amount
07/31/2016 Interest 1,500,000.00 US Treasury Note 0.00 6,562.50 6,562.50
0.875% Due 1/31/2018
Jul 2016 250,000.00 26,162.50 276,162.50
08/08/2016 Interest 300,000.00 FNMA Note 0.00 1,312.50 1,312.50
0.875% Due 2/8/2018
08/15/2016 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/15/2018
08/22/2016 Interest 500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.00 1,875.00 1,875.00
0.75% Due 8/22/2017
08/23/2016 Maturity 300,000.00 FFCB Note 300,000.00 750.00 300,750.00
0.5% Due 8/23/2016
08/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/31/2019
Aug 2016 300,000.00 7,937.50 307,937.50
09/05/2016 Interest 1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 3,875.00 3,875.00
3/5/2016
0.75% Due 3/3/2017
09/06/2016 Maturity 500,000.00 Caterpillar Finance Serv Corp Note 500,000.00 3,375.00 503,375.00
1.35% Due 9/6/2016
09/07/2016 Interest 300,000.00 FHLMC Note 0.00 1,312.50 1,312.50
0.875% Due 3/7/2018
09/12/2016 Interest 1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.00 5,000.00 5,000.00
1% Due 9/12/2019
09/24/2016 Interest 700,000.00 Caterpillar Finance Serv Corp Note 0.00 6,125.00 6,125.00
1.75% Due 3/24/2017
09/28/2016 Maturity 300,000.00 FHLB Note 300,000.00 750.00 300,750.00
0.5% Due 9/28/2016
Sep 2016 800,000.00 20,437.50 820,437.50
10/02/2016 Interest 500,000.00 FHLMC Note 0.00 3,125.00 3,125.00
1.25% Due 10/2/2019
10/14/2016 Maturity 250,000.00 FHLMC Note 250,000.00 1,093.75 251,093.75
0.875% Due 10/14/2016
10/15/2016 Interest 200,000.00 Oracle Corp Note 0.00 1,200.00 1,200.00
1.2% Due 10/15/2017
Oct 2016 250,000.00 5,418.75 255,418.75
11/20/2016 Maturity 500,000.00 Boeing Co Note 500,000.00 9,375.00 509,375.00
3.75% Due 11/20/2016
11/21/2016 Interest 200,000.00 FNMA Note 0.00 875.00 875.00

0.875% Due 5/21/2018
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p County of Sierra Cash Flow Report
S’Qd Account From 01/31/2016

Transaction

Payment Date ‘Type Quantity Security Description Principal Amount Income Total Amount

11/23/2016 Maturity 250,000.00 FHLB Note 250,000.00 781.25 250,781.25
0.625% Due 11/23/2016
11/30/2016 Interest 500,000.00 Walt Disney Company Note 0.00 2,187.50 2,187.50
0.875% Due 5/30/2017
Nov 2016 750,000.00 13,218.75 763,218.75
12/01/2016 Interest 750,000.00 AT&T Note 0.00 6,375.00 6,375.00
1.7% Due 6/1/2017
12/02/2016 Interest 200,000.00 Wells Fargo Corp Note 0.00 1,150.00 1,150.00
1.15% Due 6/2/2017
12/05/2016 Interest 150,000.00 Chevron Corp Callable Note Cont 11/5/17 0.00 828.00 828.00
1.104% Due 12/5/2017
12/05/2016 Interest 1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 3,875.00 3,875.00
3/5/2016
0.75% Due 3/3/2017
12/14/2016 Interest 500,000.00 FHLB Note 0.00 4,375.00 4,375.00
1.75% Due 12/14/2018
12/15/2016 Interest 500,000.00 Intel Corp Note 0.00 3,375.00 3,375.00
1.35% Due 12/15/2017
12/20/2016 Interest 249,000.00 Bank of New York Note 0.00 2,451.41 2,451.41
1.969% Due 6/20/2017
12/28/2016 Maturity 250,000.00 FHLB Note 250,000.00 781.25 250,781.25
0.625% Due 12/28/2016
12/31/2016 Interest 1,500,000.00 US Treasury Note 0.00 5,625.00 5,625.00
0.75% Due 12/31/2017
Dec 2016 250,000.00 28,835.66 278,835.66
01/09/2017 Maturity 800,000.00 General Electric Capital Corp Note 800,000.00 11,600.00 811,600.00
2.9% Due 1/9/2017
01/16/2017 Interest 250,000.00 HSBC USA Inc Note 0.00 2,031.25 2,031.25
1.625% Due 1/16/2018
01/28/2017 Interest 250,000.00 FHLMC Note 0.00 1,250.00 1,250.00
1% Due 7/28/2017
Jan 2017 800,000.00 14,881.25 814,881.25
Total 4,150,000.00 192,302.57 4,342,302.57
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COUNTY OF SIERRA
Posted General Ledger Transactions
JV003968 - TREAS BV ADJ (JAN 2015)

Fund Code SubDept Code Account... Debit Credit Effective ... Transaction Description
8850000 2005 1,929.23 1/31/2016  TREAS BV ADJ (JAN 2015)
8850000 9999 4201 1,929.23 1/31/2016  TREAS BV ADJ (JAN 2015)
8850000 1000 1,929.23 2/3/2016  TREAS BV ADJ (JAN 2015)
8850000 2005 1,929.23 2/3/2016  TREAS BV ADJ (JAN 2015)

Total JVO03968 - 3,858.46 3,858.46

TREAS BV ADJ (JAN

2015)
Report Total 3,858.46 3,858.46

Date: 5/6/16 03:23:55 PM

Page: 1



ACH Payment Detail Report

- Sierra County

Buleh Naine PAYMENTS

0290063825

Originating Acct Number: Frequency:
Originating Acct Nickname: SETTLEMENT ACCOUNT Status:

ACH Company iD: 1846000536 Create Date:
ACH:Company Name: SIERRA COUNTY Effective Date:
Company Entry Description: PAYMENTS Scheduled Send Date:
Payment Type: CCD -Cash Concentration or Dsbmt CR-DR-Mixed:

Offget Creation Level:

One Time

Scheduled

01/26/2016 06:56:20 PM
01/27/2018

01/26/2016

- Credits

Waelfare 051-5810 121042882 5121123094 c

Addenda; Monthly welfare budget transfer

Active 1 $151.00 ] $0.00
Prenote ‘ 0 $0.00 0 $0.00
‘L:Qg'ir'l' D

NELSC456@SIERR002 createFromTemplate 01/26/2016 06:58:20 PM
NELSC456@SIERR002 approve 01/26/2016 06:58:21 PM

Active

$151.00

Batch Name: PAYMENTS

Frequency:

Originating Acct Number: 0290063825

Originating Acct Nickname: SETTIL.EMENT ACCOUNT Status:

ACH Company ID: 1946000536 Create Date:

ACH Company Name: SIERRA COUNTY Effective Date:
Company Entry Description: PAYMENTS Scheduled Send Date:
PaS/ment Type: CCD -Cash Concentration or Dsbmt CR-DR-Mixed:

Offset Creation Level:

One Time

Scheduled

01/26/2016 07:02:22 PM
01/29/2016

01/27/2016

Credits

Welfare 051-5810 121042882 5121123094 c

Addenda; Monthly welfare budget transfer

$9,774.00

$0.00 0 $0.00

Prenote 0

011262016 07:02:22 PM
0112612018 07:02:22 PM

NELSC456@SIERRO02 createFromTemplate

NELSC456 @SIERR002 approve

Active $9,774.00

Checks dated 2/1/16

~

Report Totals

CCD: $8,926.00

$0.00

1846000636: $9,926.00 $0.00

$0.00

Grand Totals; $9,926.00



dbostrom
Oval

dbostrom
Typewritten Text
Checks dated 2/1/16


_Main Payroll Benefit EBT Prodﬂction Reconéiliation Report

. g
) - " [vransaction Count 20 _Overali Total | $9,774.00
01/21/2016 21:05:24 - (02/01/2016 _ Routine 14613747 10106042 BRANDIEPURVIS __BRANDIE M PURVIS Monthly Benefit 13F 02/2016 $101.00
01/21/2016 21:0524 _ 102/01/2016 _:Routine 14613749 10105652 |JASON KELLEY  JASONAKELLEY  'Monthly Benefit 30 02/2016 $909.00;
01/21/201621:0524 _ (02/01/2016 __Routine 14613750 2000052 |DIANE WHARFF__[DIANE WHARFF Monthly Benefit (33 102/2016 $369.00
01/21/2016 21:0! 02/01/2016 __ [Routine - 14613751 2000203 :KANE KNOEFLER  KANE KNOEFLER Monthly Benefit <30 102/2016 $588.00
01/21/201621:05:24 .102/01/2016  Routine 4613757 12000542 |REBECCAKELLEY REBECCARKELLEY Monthly Benefit 30 102/2016 $541.00
01/21/2016 21:05:24 __ 02/02/2016 _ |Routine 4613752 2000225 (JENNIFERCOX _ [JENNIFERLCOX Monthly Benefit [3F - :02/2016 $278.00
01/21/2016 21:05:24 _ 102/02/2016 __|Routine 14613753 12000246 IMELISSAKAPUT i MELISSAJ KAPUT Monthly Benefit 3F  102/2016 | $155.00
01/21/201621:05:24 __[02/02/2016___Routine 14613761 12000754 BRITTNEYUGHT _  BRITTNEYMUGHT _  MonthlyBenefit 130  102/2016 | $799.00
01/21/2016 21:05:24 - 102/02/2016 __:Routine 4613762 2000776 ‘FRANKIE GARDNER | FRANKIE D GARDNER _Monthly Benefit 130 02/2016 $670.00
1101/21/201621:05:24 __102/02/2016 _ 'Routine 4613763 2000817 DEJA THAYER I DEJAK THAYER Monthly Benefit 130 102/2016 $670.00
01/21/201621:05:24 _ 102/02/2016 | Routine 4613764 12000826 MONIQUEKOCH  :MONIQUELKOCH  Monthly Benefit 133 . 102/2016 $607.00
01/21/2016 21:05:24 - {02/03/2016 Routine 14613748 12000900 CAITLIN PETERS _CAITLIN PETERS _iMonthly Benefit 132 102/2016 $331.00!

01/21/2016 21:05:24 _102/03/2016 __:Routine 114613754 12000388 RANDY DANNER  [RANDY D DANNER Monthly Benefit 1K1 102/2016 $283.00
101/21/201621:05:24  102/03/2016 __iRoutine 14613755 12000549 'SHANNON DEESE  :SHANNON N DEESE Monthly Benefit 30 02/2016 $541.00
01/21/2016 21:05:24  |02/03/2016  ;Routine 4613756 12000539 |THOMAS STAFFORD {THOMAS STAFFORD - Monthly Benefit. 130 02/2016 $331.00
01/21/201621:05:24 . 102/03/2016 | Routine 4613758 12000559 |LEANNAGLENNON /LEANNA MGLENNON Monthiy Benefit 130 02/2016 $541.00
01/21/2016 21:05:24 _ |02/03/2016 | Routine 4613759 12000728 |MIRANDAERNST  Miranda C Ernst Monthly Benefit (30 102/2016 $399.00
01/21/2016 21:05:24 ~ [02/03/2016 __Routine 4613760 12000738 /MARY MADDALENA IMARY MADDALENA :Monthly Benefit 133 02/2016 $369.00
01/21/2016 21:05:24 _ 02/03/2016 __iRoutine 4613765 12000890 SHANNAN MINER  ISHANNAN L MINER Monthly Benefit 130 102/2016 $541.00
01/21/201621:05:24  102/03/2016  Routine 4613766 (0106179 PAULETTESANCHEZ PAULETTESANCHEZ ;Monthly Benefit . 133 02/2016 $751.00




SIERRA COUNTY TREASURER

MONTHLY REPORT OF INVESTMENTS AND LIQUIDITY

February 29, 2016

INVESTMENT PORTFOLIO SUMMARY

Average Percentage
Description Par Value Market Value Book Value Yield to maturity Weighted of Assets
Days to by Security
360 day basis 365 day basis Maturity Type
Federal Agency Coupon Securities 5,650,000.00 5,664,139.75 5,652,647.04 0.870% 0.870% 681 26.2%
Treasury Coupon Securities 4,600,000.00 4,604,140.30 4,572,522.59 1.182% 1.181% 838 21.2%
Corporate Bonds 6,299,000.00 6,333,665.93 6,331,225.72 1.108% 1.110% 415 29.3%
Total Long-Term Investment Portfolio 16,549,000.00 16,601,945.98 16,556,395.35 1.047% 1.048% 623 76.7%
Local Agency Investment Fund 5,028,957.41  5,028,957.41 5,028,957.41 | 1 23.3%
California Assets Management Program (CAMP) | 835.34 835.34 835.34 0.450% | 1 0.0%
Total Long-Term and Liquidity Investment Portfolio 21,578,792.75 21,631,738.73 21,586,188.10 0.913% N/A 100.0%
Sierra County Deposit Account: Wells Fargo Bank 929,022.32 929,022.32 929,022.32
Cash on Hand ! 566.42 566.42 566.42 !
Total Cash and Equivalents 929,588.74 929,588.74 929,588.74
GRAND TOTAL IN TREASURY 22,508,381.49 22,561,327.47 22,515,776.84 0.875%

The composition of the investment portfolio complies with the requirements of the Sierra County Investment Policy.

The Sierra County Treasury has the cash flow necessary to meet the expenditure needs of the treasury pool for the next six months.

Dated: 5/9/2016

/s/ Caleb J. Nelson

Caleb J Nelson




Sierra County Investment Portfolio as of 02/29/2016

curity Description Purchase Date Par Market Book Stated Purchase Purchase Days to Maturity
Value Value Value Rate YTM360 YTM365 Maturity Date
&T 1.700% 06/01/2017 04/22/2014 750,000.00 752,489.25 753,626.63 1.700 1.308% 1.309% 458 06/01/17
eing Co 3.750% 11/20/2016 10/18/2013 500,000.00 510,291.00 510,089.99 3.750 0.928% 0.942% 265 11/20/16
terpillar Finance Serv Corp 1.750% 03/24/2017 12/18/2014 700,000.00 705,210.80 704,440.18 1.750 1.147% 1.150% 389 03/24/17
terpillar Finance Serv Corp 1.350% 09/06/2016 10/18/2013 500,000.00 501,384.00 500,851.76 1.350 1.015% 1.019% 190 09/06/16
alt Disney Company 0.875% 05/30/2017 11/17/2014 500,000.00 499,485.00 498,925.22 0.875 1.049% 1.048% 456 05/30/17
neral Electric Capital Corp 2.900% 01/09/2017 04/07/2014 800,000.00 812,528.80 812,208.62 2.900 1.108% 1.112% 315 01/09/17
tel Corp 1.350% 12/15/2017 11/17/2014 500,000.00 503,080.50 499,822.54 1.350 1.370% 1.370% 655 12/15/17
yota Motor Credit Corp 0.750% 03/03/2017 03/25/2014 1,000,000.00 1,000,028.00 999,145.72 0.750 0.836% 0.835% 368 03/03/17
evron Corp 1.104% 12/05/2017 04/14/2015 150,000.00 148,801.35 150,420.87 1.104 0.943% 0.943% 645 12/05/17
racle Corp 1.200% 10/15/2017 04/14/2015 200,000.00 200,533.60 200,745.63 1.200 0.967% 0.968% 594 10/15/17
ells Fargo Corp 1.150% 06/02/2017 04/14/2015 200,000.00 199,638.40 200,340.26 1.150 1.013% 1.013% 459 06/02/17
nk of New York 1.969% 06/20/2017 01/21/2016 249,000.00 251,494.73 251,358.91 1.969 1.233% 1.235% 477 06/20/17
BC USA Inc 1.625% 01/16/2018 01/21/2016 250,000.00 248,700.50 249,249.39 1.625 1.788% 1.788% 687 01/16/18
btotal and Average 01/21/2016 6,299,000.00 6,333,665.93 6,331,225.72 1.108% 1.110% 415 01/16/18
LB 0.625% 12/28/2016 02/23/2015 250,000.00 249,843 75 249,989 87 0625 0.630% 0.630% 303 12/28/16
LB 0.625% 11/23/2016 02/20/2015 250,000.00 250,042.00 249,941.29 0.625 0.657% 0.657% 268 11/23/16
LB 0.750% 08/22/2017 07/02/2013 500,000.00 499,344.50 495,321.18 0.750 1.391% 1.391% 540 08/22/17
LB 0.375% 06/24/2016 02/23/2015 250,000.00 249,909.75 249,980.10 0.375 0.400% 0.400% 116 06/24/16
MA 0.375% 07/05/2016 02/23/2015 250,000.00 249,849.50 249,956.15 0.375 0.425% 0.425% 127 07/05/16
MA 1.000% 09/12/2019 09/12/2014 1,000,000.00 1,003,312.00 1,000,000.00 1.000 1.000% 1.000% 1,291 09/12/19
LMC 1.000% 07/28/2017 02/23/2015 250,000.00 250,679.25 250,426.39 1.000 0.878% 0.878% 515 07/28/17
LMC 0.500% 05/13/2016 02/23/2015 250,000.00 250,040.75 250,080.10 0.500 0.342% 0.342% 74 05/13/16
LMC 0.875% 10/14/2016 02/23/2015 250,000.00 250,302.75 250,447.53 0.875 0.584% 0.586% 228 10/14/16
LB 0.500% 09/28/2016 04/13/2015 300,000.00 299,768.10 300,070.33 0.500 0.459% 0.459% 212 09/28/16
CB 0.500% 08/23/2016 04/13/2015 300,000.00 299,917.20 300,050.91 0.500 0.465% 0.465% 176 08/23/16
MA 0.875% 02/08/2018 04/13/2015 300,000.00 300,171.90 299,884.24 0.875 0.895% 0.895% 710 02/08/18
MA 0.875% 05/21/2018 04/13/2015 200,000.00 199,823.40 199,541.08 0.875 0.980% 0.979% 812 05/21/18
LMC 0.875% 03/07/2018 04/13/2015 300,000.00 299,883.90 299,717.73 0.875 0.922% 0.922% 737 03/07/18
LB 1.750% 12/14/2018 01/21/2016 500,000.00 510,169.50 508,359.38 1.750 1.138% 1.139% 1,019 12/14/18
LMC 1.250% 10/02/2019 01/21/2016 500,000.00 501,081.50 498,880.76 1.250 1.314% 1.314% 1,311 10/02/19
btotal and Average 5,650,000.00 5,664,139.75 5,652,647.04 0.870% 0.871% 681
Treasury 0.750% 12/31/2017 07/17/2014 1,500,000.00 1,498,653.00 1,487,877.64 0.750 1.197% 1.196% 671 12/31/17
Treasury 0.875% 01/31/2018 07/17/2014 1,500,000.00 1,502,284.50 1,489,906.03 0.875 1.231% 1.231% 702 01/31/18
Treasury 1.000% 08/15/2018 01/21/2016 400,000.00 401,515.60 400,076.40 1.000 0.992% 0.992% 898 08/15/18
Treasury 1.250% 01/31/2019 01/21/2016 400,000.00 404,046.80 401,875.50 1.250 1.086% 1.086% 1,067 01/31/19
Treasury 0.875% 07/31/2019 01/21/2016 400,000.00 398,124.80 395,673.13 0.875 1.199% 1.199% 1,248 07/31/19
Treasury 1.000% 08/31/2019 01/21/2016 40000000 300515 60 307113 89 1.000 12119 12119 1279 08/31/19
btotal and Average 01/21/2016 4,600,000.00 4,604,140.30 4,572,522.59 1.000 1.182% 1.181% 838 08/31/19
tal and Average 16,549,000.00 16,601,945.98 16,556,395.35 1.047% 1.048% 623
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LAIF Regular Monthly Statement

1ofl

Local Agency Investment Fund
P.O. Box 942809

Sacramento, CA 94209-0001
(916) 653-3001

SIERRA COUNTY

TREASURER

PMIA Average Monthly Yields

P.0. BOX 376
DOWNIEVILLE, CA 95936-0376

Tran Type Definitions

il

Effective Transaction Tran Confirm

Date Date Type Number Authorized Caller
2/5/2016 2/5/2016 RW 1493001 JENNY VARN
Account Summary
Total Deposit: 0.00 Beginning Balance:

Total Withdrawal: -150,000.00 Ending Balance:

Amount
-150,000.00

5,178,957.41

5,028,957.41

https://laifms.treasurer.ca.gov/RegularStatement.aspx

www.treasurer.ca.gov/pmia-

laif/laif.asp
March 01, 2016

February 2016 Statement

3/1/2016 9:54 AM
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PMIA Average Monthly Effective Yields

1of1l

e

i
=

California State Treasurer

John Chiang

Home

PMIA Home

POOLED MONEY INVESTMENT ACCOUNT

PMIA Average Monthly Effective Yields

http://www.treasurer.ca.gov/PMIA-LAIF/HISTORICAL/AVG_MN_YL...

Home | Open Government | Careers

PMIA Contacts

Jan

Feb

Mar

Apr

May

Jun

Jul

Aug

Sep

Oct

Nov

Dec

1977

5.770

5.660

5.660

5.650

5.760

5.850

5.930

6.050

6.090

6.090

6.610

6.730

1978

6.920

7.050

7.140

7.270

7.386

7.569

7.652

7.821

7.871

8.110

8.286

8.769

1979

8.777

8.904

8.820

9.082

9.046

9.224

9.202

9.528

9.259

9.814

10.223

10.218

1980

10.980

11.251

11.490

11.480

12.017

11.798

10.206

9.870

9.945

10.056

10.426

10.961

1981

10.987

11.686

11.130

11.475

12.179

11.442

12.346

12.844

12.059

12.397

11.887

11.484

1982

11.683

12.044

11.835

11.773

12.270

11.994

12.235

11.909

11.151

11.111

10.704

10.401

1983

10.251

9.887

9.688

9.868

9.527

9.600

9.879

10.076

10.202

10.182

10.164

10.227

1984

10.312

10.280

10.382

10.594

10.843

11.119

11.355

11.557

11.597

11.681

11.474

11.024

1985

10.579

10.289

10.118

10.025

10.180

9.743

9.656

9.417

9.572

9.482

9.488

9.371

1986

9.252

9.090

8.958

8.621

8.369

8.225

8.141

7.844

7.512

7.586

7.432

7.439

1987

7.365

7.157

7.205

7.044

7.294

7.289

7.464

7.562

7.712

7.825

8.121

8.071

1988

8.078

8.050

7.945

7.940

7.815

7.929

8.089

8.245

8.341

8.397

8.467

8.563

1989

8.698

8.770

8.870

8.992

9.227

9.204

9.056

8.833

8.801

8.771

8.685

8.645

1990

8.571

8.538

8.506

8.497

8.531

8.538

8.517

8.382

8.333

8.321

8.269

8.279

1991

8.164

8.002

7.775

7.666

7.374

7.169

7.098

7.072

6.859

6.719

6.591

6.318

1992

6.122

5.863

5.680

5.692

5.379

5.323

5.235

4.958

4.760

4.730

4.659

4.647

1993

4.678

4.649

4.624

4.605

4.427

4.554

4.438

4.472

4.430

4.380

4.365

4.384

1994

4.359

4.176

4.248

4.333

4.434

4.623

4.823

4.989

5.106

5.243

5.380

5.528

1995

5.612

5.779

5.934

5.960

6.008

5.997

5.972

5.910

5.832

5.784

5.805

5.748

1996

5.698

5.643

5.557

5.538

5.502

5.548

5.587

5.566

5.601

5.601

5.599

5.574

1997

5.583

5.575

5.580

5.612

5.634

5.667

5.679

5.690

5.707

5.705

5.715

5.744

1998

5.742

5.720

5.680

5.672

5.673

5.671

5.652

5.652

5.639

5.557

5.492

5.374

1999

5.265

5.210

5.136

5.119

5.086

5.095

5.178

5.225

5.274

5.391

5.484

5.639

2000

5.760

5.824

5.851

6.014

6.190

6.349

6.443

6.505

6.502

6.517

6.538

6.535

2001

6.372

6.169

5.976

5.760

5.328

4.958

4.635

4.502

4.288

3.785

3.526

3.261

2002

3.068

2.967

2.861

2.845

2.740

2.687

2.714

2.594

2.604

2.487

2.301

2.201

2003

2.103

1.945

1.904

1.858

1.769

1.697

1.653

1.632

1.635

1.596

1.572

1.545

2004

1.528

1.440

1.474

1.445

1.426

1.469

1.604

1.672

1.771

1.890

2.003

2.134

2005

2.264

2.368

2.542

2.724

2.856

2.967

3.083

3.179

3.324

3.458

3.636

3.808

2006

3.955

4.043

4.142

4.305

4.563

4.700

4.849

4.946

5.023

5.098

5.125

5.129

2007

5.156

5.181

5.214

5.222

5.248

5.250

5.255

5.253

5.231

5.137

4.962

4.801

2008

4.620

4.161

3.777

3.400

3.072

2.894

2.787

2.779

2.774

2.709

2.568

2.353

2009

2.046

1.869

1.822

1.607

1.530

1.377

1.035

0.925

0.750

0.646

0.611

0.569

2010

0.558

0.577

0.547

0.588

0.560

0.528

0.531

0.513

0.500

0.480

0.454

0.462

2011

0.538

0.512

0.500

0.588

0.413

0.448

0.381

0.408

0.378

0.385

0.401

0.382

2012

0.385

0.389

0.383

0.367

0.363

0.358

0.363

0.377

0.348

0.340

0.324

0.326

2013

0.300

0.286

0.285

0.264

0.245

0.244

0.267

0.271

0.257

0.266

0.263

0.264

2014

0.244

0.236

0.236

0.233

0.228

0.228

0.244

0.260

0.246

0.261

0.261

0.267

2015

0.26

0.266

0.270c

0.283

0.290

0.299

0.320

0.330

0.337

0.357

0.374

0.400

2016

0.444

0.467

0.506

0.525
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SIERRA COUNTY - SIERRA COUNTY - [N

CAMP Pool

Opening Market Value 835.34
Purchases 0.29
Redemptions 0.00
Unsettled Trades 0.00
Change in Value 0.00
Closing Market Value $835.63
Cash Dividends and Income 0.29

Asset Summary

CAMP Pool

For the Month Ending February 29, 2016

February 29, 2016 January 31, 2016
835.63 835.34

Total

$835.63 $835.34

Asset Allocation

CAMP Pool
100.00%

Er—.

:q_:é PFM Asset Management LLC | |

Account NN 1
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Account Statement

For the Month Ending February 29, 2016

SIERRA COUNTY - SIERRA COUNTY - [
Trade Settlement Share or Dollar Amount Total
Date Date Transaction Description Unit Price of Transaction Shares Owned
CAMP Pool
Opening Balance 835.34
02/29/16 03/01/16 Accrual Income Div Reinvestment - Distributions 1.00 0.29 835.63
Closing Balance 835.63
Month of Fiscal YTD
February February-February
Opening Balance 835.34 835.34 Closing Balance 835.63
Purchases 0.29 0.29 Average Monthly Balance 835.35
Redemptions (Excl. Checks) 0.00 0.00 Monthly Distribution Yield 0.45%
Check Disbursements 0.00 0.00
Closing Balance 835.63 835.63
Cash Dividends and Income 0.29 0.29
Account [ErFace 2

e

a— TN
% PFM Asset Management LLC
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Bank Reconcilliation 2-29-2016

Balance per the bank

$928,718.88

Depositsimtransit
#5787 303.44

$303.44

BALANCE PER THE BOOKS

$929,022.32
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Analyzed Business Checking - PF

Account number: [l = February 1,2016 - February 29, 2016 = Page 1 0f 6

Questions?

Call your Customer Service Officer or Client Services
1-800-AT WELLS (1-800-289-3557)

SIERRA COUNTY 5:00 AM TO 6:00 PM Pacific Time Monday - Friday
PO BOX 376
DOWNIEVILLE CA 95936-0376 Online: wellsfargo.com
Write: Wells Fargo Bank, N.A. (114)
P.O. Box 6995

Portland, OR 97228-6995

Account summary
Analyzed Business Checking - PF

Account number Beginning balance Total credits Total debits Ending balance
e $775,886.82 $2,101,058.53 -$1,948,226.47 $928,718.88
Credits
Deposits
Effective  Posted
date date Amount Transaction detail
02/01 115,257.15 Deposit
02/01 420.50 Deposit
02/02 299.00 Deposit
02/02 50.00 Deposit
02/03 42,485.45 Deposit
02/03 6,572.68 Deposit
02/03 247.50 Deposit
02/04 9,103.60 Deposit
02/04 70.00 Deposit
02/05 21,039.30 Deposit
02/05 1,142.06 Deposit
02/05 1,127.65 Deposit
02/05 170.00 Deposit
02/05 75.70 Deposit
02/08 650.21 Deposit
02/09 38,041.03 Deposit
02/09 30,859.37 Deposit
02/09 100.00 Deposit
02/10 1,421.75 Deposit
02/10 233.80 Deposit
02/12 9,179.02 Deposit
02/12 4,540.66 Deposit
02/12 2,069.20 Deposit

(114)
Sheet Seq = 0009389
Sheet 00001 of 00006
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Account number: [l = February 1,2016 - February 29, 2016 = Page 2 of 6

Deposits (continued)

Effective Posted

date date Amount Transaction detail
02/12 1,700.00 Deposit
02/12 127.68 Deposit
02/16 25.20 Deposit
02/17 8,226.98 Deposit
02/17 6,433.26 Deposit
02/17 1,490.56 Deposit
02/17 250.00 Deposit
02/17 125.00 Deposit
02/18 442.58 Deposit
02/19 35,060.67 Deposit
02/19 12,343.84 Deposit
02/19 655.86 Deposit
02/19 390.00 Deposit
02/22 99,173.00 Deposit
02/22 27,047.00 Deposit
02/22 1,855.00 Deposit
02/22 40.00 Deposit
02/23 10,995.10 Deposit
02/23 4,943.42 Deposit
02/23 1,362.14 Deposit
02/23 820.00 Deposit
02/23 527.50 Deposit
02/24 1,217.14 Deposit
02/24 120.00 Deposit
02/25 749.32 Deposit
02/26 59,256.18 Deposit
02/26 300.00 Deposit
02/26 193.00 Deposit
02/29 38,129.06 Deposit
02/29 26,247.58 Deposit
02/29 600.00 Deposit
02/29 512.54 Deposit
02/29 50.00 Deposit

$626,565.24 Total deposits

Electronic deposits/bank credits

Effective Posted

date date Amount
02/01 79,013.14
02/01 10,812.50
02/03 641.27
02/03 375.00
02/04 931.00
02/05 211.26
02/05 150,000.00

Sheet Seq = 0009390
Sheet 00002 of 00006



Account number: [l = February 1,2016 - February 29, 2016 = Page 3 of 6

Electronic deposits/bank credits (continued)

Effective Posted

date date Amount
02/08 1,443.10
02/08 960.00
02/08 1,312.50
02/09 281.00
02/10 302.58
02/10 57.00
02/10 52.00
02/11 29,843.71
02/11 764.00
02/12 272,972.87
02/12 4,317.35
02/16 301.00
02/16 2,000.00
02/17 8,700.00
02/17 4,100.00
02/17 469.00
02/17 229.00
02/17 225.00
02/17 100.00
02/17 14.00
02/18 350.00
02/19 47,056.90
02/19 19,797.70
02/19 528.74
02/19 448.48
02/19 304.00
02/19 250,468.75
02/22 4,010.22
02/23 1,784.29
02/23 750.00
02/24 25,718.51
02/24 13,552.55
02/24 2,970.50
02/24 443.02
02/25 3,104.00
02/25 2,825.20
02/26 109,365.55
02/26 56,947.62
02/26 31,052.85
02/26 26,380.20
02/26 23,768.82

Sheet Seq = 0009391
Sheet 00003 of 00006



Account number: ||l = February 1,2016 - February 29,2016 = Page 4 of 6

Electronic deposits/bank credits (continued)

Effective Posted

date date Amount
02/26 10,640.75
02/26 3,760.71
02/26 3,547.23
02/26 344.00
02/29 200,569.00
02/29 27.00
02/29 31,223.60
02/29 30,324.82
02/29 2,000.00

$1,474,493.29

$2,101,058.53

Debits
Electronic debits/bank debits

Effective Posted

date date Amount
02/01 3,000.00
02/01 117,045.65
02/01 4,962.62
02/01 410,559.20
02/02 177.45
02/02 13,932.79
02/03 11,830.95
02/04 4,628.12
02/05 1,027.45
02/05 78,929.60
02/08 259,759.47
02/08 32,829.68
02/08 125,569.74
02/09 36,543.31
02/10 28,944.60
02/11 2,261.65
02/12 33,617.28
02/16 40,141.75
02/17 20,292.52
02/18 115,819.28
02/19 23,529.22
02/22 34,157.17
02/23 126,690.97

Sheet Seq = 0009392
Sheet 00004 of 00006



Account number: [l = February 1, 2016 - February 29, 2016 = Page 5 of 6

Electronic debits/bank debits (continued)

Effective Posted

date date Amount
02/24 257,286.14
02/24 68,108.57
02/24 4,597.41
02/25 13,084.04
02/26 3,334.60
02/29 75,565.24

$1,948,226.47

$1,948,226.47

Daily ledger balance summary

Date Balance Date Balance Date Balance
01/31 775,886.82 02/09 188,782.76 02/19 652,294.60
02/01 445,822.64 02/10 161,905.29 02/22 750,262.65
02/02 432,061.40 02/11 190,251.35 02/23 644,754.13
02/03 470,552.35 02/12 451,540.85 02/24 358,783.73
02/04 476,028.83 02/16 413,725.30 02/25 352,378.21
02/05 569,837.75 02/17 423,795.58 02/26 674,600.52
02/08 156,044.67 02/18 308,768.88 02/29 928,718.88
Average daily ledger balance $489,620.64

IMPORTANT ACCOUNT INFORMATION

Effective January 1, 2016, Wells Fargo is updating the descriptions of its procedures for verifying transactions in the
existing agreements governing Company's deposit account. In the event of a conflict between this update and the
existing agreements, this update will control.

The provisions in the existing agreements pertaining to verification of transactions are deleted and replaced
with the following:

"Verification of Transactions.

All transactions are subject to Bank's verification. This includes cash, items, or other funds offered for deposit for which
Bank has provided a receipt. Bank does not verify all transactions. Bank reserves the right to reverse or otherwise adjust,
at any time without prior notice to Company, any debit or credit Bank believes Bank has erroneously made to

Company's Account.

It is Company's responsibility, and Bank has no obligation, to make sure the declared amount of funds offered for
deposit is accurate. If Bank determines a discrepancy exists between the declared and the actual amount of the funds,
Bank is permitted to adjust (debit or credit) Company's Account. Bank is also permitted to use the declared amount as
the correct amount to be deposited and to not adjust a discrepancy if it is less than Bank's standard adjustment amount.
Bank is permitted to vary its standard adjustment amount from time to time without notice to Company and to use
different amounts depending on account type.

Sheet Seq = 0009393
Sheet 00005 of 00006



Account number: _ = February 1, 2016 - February 29, 2016 = Page 6 of 6

If Company notifies Bank of an error in the amount of a deposit shown on Company's Account statement within 30 days
of the date Bank mails or otherwise makes the account statement available to Company, Bank will review the deposit
and make any adjustment Bank determines is appropriate, subject to any applicable fees. If Company fails to notify Bank
during this timeframe, the deposit amount on Company's statement will be considered correct. This means that if the
actual amount is less than the amount on the statement, the difference will become Company's property. If the actual
amount is more than the amount shown on the statement, the difference will become Bank's property.

If Company's account is a Commercial Deposit Account or an analyzed business deposit account, Company may arrange
for Bank to adjust all discrepancies identified during any verification without regard to Bank's standard adjustment
amount by contacting its relationship manager."

For questions, please contact your local banker or relationship manager or call the number listed on your
account statement.

©2010 Wells Fargo Bank, N.A.
All rights reserved. Member FDIC.

Sheet Seq = 0009394
Sheet 00006 of 00006



3/1/2016 Basic Banking | Account Details

Basic Banking

Account Details - Main Account [ N

Welcome Jenny Vam
Group . All Accounts

Date Printed 1-Mar-2016, 07:57 AM PT . »
Balances .,
Opening Day Balance ~ 928,718.88 USD  As 0f03/01/2016 —_—

Available Balance  857,965.05 usp
Interest Eamed This Period  0.00 USD
Interest Paid Yearto Date  0.00 usp -

Available Activity - Current/Previous Day; All Transactions

Date Amount USD ’
03/01/2016 144087 .
| 03/01/2016 ° 73,336.95 1
021292016 (75.565.24)
02/29/2016 2,000.00
02/29/2016 30,324.82
" 02/20/2016 ° 31,223.60
| 02/29/2016 27.00
02/29/2016 : 200,569.00
02/292016 5000
02/29/2016 512,54
" 02/29/2016 600.00
1 02/29/2016 ° 26,247.58

| 02/29/2016

38,129.06 :

Privacy, Security and Legal

' @ 2000 ~ 2016 Wells Fargo. All rights reserved.

~  DEPOSIT
e e TICKET
oo oo o & TOTAL ITEMS
cCo oo o o I Mk
e L] . e Y ° .
AN Sl il M ‘l DEPOSITS MAY NOT
— N Ny o A BE AVAILABLE FOR
IMMEDIATE WITHDRAWAL.
N ]
11-4288/1210 4984
kq | 0290064863
3
|
&
é RE-ENTER GRAND TOTAL
‘\ IN SCREENED BOXES

014

Califomla
wellsfargo.com $ .
nnc.mvuzm. _u CHECKS AND OTHER ITEMS ARE REGEIVED FOR DEPOSIT SUBJECT TO T|HE IPROVISIONSIOF THE UNIFORM COMMERCIAL CODIZ AND ANY APPLIGABLE COLLECTION AGREEMENT.

58T

USE ROUTING NUMBER FROM YOUR CHECKS FOR AUTO
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CM\ | CHANDLER

Monthly Account Statement

County of Sierra
February 1, 2016 through February 29, 2016

Chandler Team Custodian
For questions about your account, Union Bank N.A.
please call (800) 317-4747 or Tina Guzman
Email operations@chandlerasset.com (619)-230-3547

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your
qualified custodian. Prices are provided by IDC, an independent pricing source.

6225 Lusk Boulevard | San Diego, CA 92121 | Phone 800.317.4747 | Fax 858.546.3741 | www.chandlerasset.com
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County of Sierra

Portfolio Summary

As of 2/29/2016

PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 1.44 Beg. values End Values Issuer % Portfolio
9 : as of 1/31/16 as of 2/29/16 Government of United States 27.7%
Average Coupon 1.20% Market Value 16,846,906 16,601,946 Federal Home Loan Bank 12.4%
Average Purchase YTM 113% Accrued Interest 38,223 46,230 Federal National Mortgage Assoc 10.6 %
Average Market YTM 0.88 % Total Market Value 16,885,129 16,648,176 Federal Home Loan Mortgage Corp 04%
Average S&P/Moody Rating AA/Aa2 Income Earned 12,141 14,448 Caterpillar Inc 7.3%
Average Final Maturity 1.71yrs Cont/WD -258,406 Toyota Motor Corp 6.0 %
Average Life 1.46 yrs Par 16,799,000 16,549,000 General Electric Co 4.9 %
Book Value 16,808,360 16,556,395 AT&T Corporation 45%
Cost Value 16,852,416 16,602,261
82.7%
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
us 60%
Corporate 51.5%
(38.2 %)
us 40%
Treasury
(27.7 %)
20% 17.3%
13.9%
10.9%
48% BBB
1.5% . (4.5 %)
%
(ijn‘% 0-25 25-5 5§-1 1-2 2.3 3-4 4-5 5+ A
: Maturity (Yrs) (206 %)

PERFORMANCE REVIEW

Total Rate of Return Current Latest Year Annualized Since
As of 2/29/2016 Month 3 Months To Date 1vYr 3Yrs 5Yrs 10 Yrs 2/28/2015 2/28/2015
County of Sierra 0.13 % 0.45 % 0.52 % 1.10 % N/A N/A N/A N/A 1.10 %
BAML 1-3 Yr US Treasury/Agency Index 0.11 % 0.62 % 0.72% 0.98 % N/A N/A N/A N/A 0.98 %
Chandler Asset Management - CONFIDENTIAL Page 1 Execution Time: 3/1/2016 11:19:54 PM
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County of Sierra
February 29, 2016

COMPLIANCE WITH INVESTMENT POLICY

Assets managed by Chandler Asset Management are in full compliance with State law and with the investment policy

FNMA

Category Standard Comment
Treasury Issues No limitations Complies
U.S. Agencies 50% max issuer; Permitted issuers include: GNMA, FFCB, FHLB, FHLMC, Complies

U.S. Corporate (MTNs)

"A" or better by a NRSRO; 30% maximum; 10% max issuer; (20% combined
max exposure per issuer for corporate bonds, NCDs, CDs, TDs, BAs, CPs)

Complied at time of
purchase*

Negotiable CDs

Highest short term rating by 2 NRSROs; 20% maximum, 10% max issuer; (20%
combined max exposure per issuer for corporate bonds, NCDs, CDs, TDs, BAs,
CPs)

Complies

Certificate of Deposits (CDs)/
Time Deposit (TDs)

Highest short term rating by 2 NRSROs; 50% maximum; 15% max issuer;
FDIC insured; Fully collateralized; (20% combined max exposure per issuer for
corporate bonds, NCDs, CDs, TDs, BAs, CPs)

Complies

Banker’'s Acceptances

Highest short term rating by 2 NRSROS; 40% maximum; 15% max issuer; 180
days max maturity; (20% combined max exposure per issuer for corporate
bonds, NCDs, CDs, TDs, BAs, CPs)

Complies

Commercial Paper

"A-1" or equivalent by Moody's or S&P; "A" or higher by 1 of 3 NRSROs, if long
term debt issued; 40% maximum; 10% max issuer; 270 days max maturity;
(20% combined max exposure per issuer for corporate bonds, NCDs, CDs, TDs,
BAs, CPs)

Complies

Repurchase Agreements

Not used by investment adviser

Complies

Maximum Maturity

5 years maximum maturity

Complies

*Corporate concentration currently 38.2%. Client directed action approved on 04/14/15. Client has funds held away.




County of Sierra Reconciliation Summary
ANN | I As of 2/29/2016

BOOK VALUE RECONCILIATION

Beginning Book Value $16,808,360.03
Acquisition
+ Security Purchases $0.00
+ Money Market Fund Purchases $0.00
+ Money Market Contributions $0.00
+ Security Contributions $0.00
+ Security Transfers $0.00
Total Acquisitions $0.00
Dispositions
- Security Sales $0.00
- Money Market Fund Sales $0.00
- MMF Withdrawals $0.00
- Security Withdrawals $0.00
- Security Transfers $0.00
- Other Dispositions $0.00
- Maturites $250,000.00
- Calls $0.00
- Principal Paydowns $0.00
Total Dispositions $250,000.00
Amortization/Accretion
+/- Net Accretion ($1,964.68)
($1,964.68)
Gain/Loss on Dispositions
+/- Realized Gain/Loss $0.00
$0.00
Ending Book Value $16,556,395.35

Chandler Asset Management - CONFIDENTIAL Page 3 Execution Time: 3/1/2016 11:19:54 PM



i = ‘ County of Sierr Holdings Report
" ‘ [ ] As of 2/29/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

FHLMC Note 250,000.00 02/23/2015 250,485.00 100.02 250,040.75 150% AaalAA+ 0.20
0.5% Due 5/13/2016 0.34 % 250,080.10 0.42 % 375.00 (39.35)  AAA 0.21
FHLB Note 250,000.00 02/23/2015 249,916.25 99.96 249,909.75 150% AaalAA+ 0.32
0.375% Due 6/24/2016 0.40 % 249,980.10 0.49 % 174.48 (70.35)  AAA 0.32
FNMA Note 250,000.00 02/23/2015 249,827.75 99.94 249,849.50 150% Aaal/AA+ 0.35
0.375% Due 7/5/2016 0.43% 249,956.15 0.55 % 145.83 (106.65)  AAA 0.35
FFCB Note 300,000.00 04/13/2015 300,144.00 99.97 299,917.20 1.80% AaalAA+ 0.48
0.5% Due 8/23/2016 0.46 % 300,050.91 0.56 % 33.33 (133.71)  AAA 0.48
FHLB Note 300,000.00 04/13/2015 300,177.00 99.92 299,768.10 1.80% AaalAA+ 0.58
0.5% Due 9/28/2016 0.46 % 300,070.33 0.63 % 637.50 (302.23)  AAA 0.58
FHLMC Note 250,000.00 02/23/2015 251,175.00 100.12 250,302.75 151% Aaal/AA+ 0.62
0.875% Due 10/14/2016 0.59 % 250,447.53 0.68 % 832.47 (144.78)  AAA 0.62
FHLB Note 250,000.00 02/20/2015 249,859.50 100.02 250,042.00 150% AaalAA+ 0.73
0.625% Due 11/23/2016 0.66 % 249,941.29 0.60 % 425.35 10071 AAA 0.73
FHLB Note 250,000.00 02/23/2015 249,977.50 99.94 249,843.75 150% AaalAA+ 0.83
0.625% Due 12/28/2016 0.63 % 249,989.87 0.70 % 273.44 (146.12)  AAA 0.83
FHLMC Note 250,000.00 02/23/2015 250,732.50 100.27 250,679.25 151% AaalAA+ 1.41
1% Due 7/28/2017 0.88 % 250,426.39 0.81 % 229.17 252.86  AAA 1.40
FHLB Callable Note Qtrly 11/22/2013 500,000.00 07/02/2013 486,875.00 99.87 499,344.50 300% AaalAA+ 1.48
0.75% Due 8/22/2017 1.41% 495,321.18 0.84 % 93.75 402332 AAA 1.47
FNMA Note 300,000.00 04/13/2015 299,832.00 100.06 300,171.90 1.80% AaalAA+ 1.95
0.875% Due 2/8/2018 0.90 % 299,884.24 0.85 % 167.71 28766  AAA 1.92
FHLMC Note 300,000.00 04/13/2015 299,595.00 99.96 299,883.90 1.81% AaalAA+ 2.02
0.875% Due 3/7/2018 0.92 % 299,717.73 0.89 % 1,268.75 166.17  AAA 1.99
FNMA Note 200,000.00 04/13/2015 199,360.00 99.91 199,823.40 120% AaalAA+ 2.22
0.875% Due 5/21/2018 0.98 % 199,541.08 0.92% 486.11 28232  AAA 2.20
FHLB Note 500,000.00 01/21/2016 508,655.00 102.03 510,169.50 3.08% AaalAA+ 2.79
1.75% Due 12/14/2018 1.14% 508,359.38 1.01% 1,871.53 181012  AAA 2.71
FNMA Callable Note 1X 9/12/2016 1,000,000.00 09/12/2014 1,000,000.00 100.33 1,003,312.00 6.05% Aaa/AA+ 3.54
1% Due 9/12/2019 217 % 1,000,000.00 0.38 % 4,694.44 331200  AAA 0.53
FHLMC Note 500,000.00 01/21/2016 498,850.00 100.22 501,081.50 3.03% AaalAA+ 3.59
1.25% Due 10/2/2019 131% 498,880.76 1.19 % 2,586.81 2,20074  AAA 3.49
5,645,461.50 5,664,139.75 3411% AaalAA+ 1.87

Total Agency 5,650,000.00 1.08% 5,652,647.04 0.71% 14,295.67 1149271  Aaa 1.31

US CORPORATE

Caterpillar Finance Serv Corp Note 500,000.00 10/18/2013 504,750.00 100.28 501,384.00 303%  A2/A 0.52
1.35% Due 9/6/2016 1.01% 500,851.76 0.81% 3,281.25 532.24 A 0.51
Boeing Co Note 500,000.00 10/18/2013 543,150.00 102.06 510,291.00 310%  A2/A 0.73
3.75% Due 11/20/2016 0.91 % 510,089.99 0.89 % 5,260.42 201.01 A 0.71
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County of Sierra Holdings Report
Account As of 2/29/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P
Security Descripti Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch

General Electric Capital Corp Note 800,000.00 04/07/2014 839,192.00 101.57 812,528.80 4.90% Al/AA+ 0.86
2.9% Due 1/9/2017 1.09 % 812,208.62 1.07% 3,351.11 320.18 NR 0.85

Toyota Motor Credit Corp Callable Note 1,000,000.00 03/25/2014 997,500.00 100.00 1,000,028.00 6.02% Aa3/AA- 1.01
Qrtly 3/5/2016 111% 999,145.72 0.70 % 1,791.67 882.28 A 0.01
0.75% Due 3/3/2017
Caterpillar Finance Serv Corp Note 700,000.00 12/18/2014 709,464.00 100.74 705,210.80 4.27% A2/A 1.07
1.75% Due 3/24/2017 1.14% 704,440.18 1.05% 5,342.36 770.62 A 1.05
Walt Disney Company Note 500,000.00 11/17/2014 497,815.00 99.90 499,485.00 3.01% A2/A 125
0.875% Due 5/30/2017 1.05% 498,925.22 0.96 % 1,105.90 559.78 A 124
AT&T Note 750,000.00 04/22/2014 759,015.00 100.33 752,489.25 4.54 % Baal/BBB+ 125
1.7% Due 6/1/2017 1.30 % 753,626.63 1.43% 3,187.50 (1,137.38) A- 1.23
Wells Fargo Corp Note 200,000.00 04/14/2015 200,578.00 99.82 199,638.40 1.20% A2/A 1.26
1.15% Due 6/2/2017 1.01% 200,340.26 1.29% 568.61 (701.86) AA- 124
Bank of New York Note 249,000.00 01/21/2016 251,537.31 101.00 251,494.73 152% Al/A 131
1.969% Due 6/20/2017 1.23% 251,358.91 1.19% 966.94 135.82 AA- 1.29
Oracle Corp Note 200,000.00 04/14/2015 201,148.00 100.27 200,533.60 1.21% Al/AA- 1.63
1.2% Due 10/15/2017 0.97 % 200,745.63 1.03% 906.67 (212.03) A+ 1.60
Chevron Corp Callable Note Cont 150,000.00 04/14/2015 150,630.00 99.20 148,801.35 0.90%  Aal/AA- 1.77
11/5/17 0.94 % 150,420.87 159 % 395.60 (1,619.52) NR 1.65
1.104% Due 12/5/2017
Intel Corp Note 500,000.00 11/17/2014 499,695.00 100.62 503,080.50 3.03% Al/ A+ 1.79
1.35% Due 12/15/2017 137% 499,822.54 1.00 % 1,425.00 3,257.96 A+ 177
HSBC USA Inc Note 250,000.00 01/21/2016 249,210.00 99.48 248,700.50 1.50 % A2/A 1.88
1.625% Due 1/16/2018 1.79% 249,249.39 191% 507.81 (548.89) AA- 1.84
6,403,684.31 6,333,665.93 38.21% Al/ A+ 114
Total US Corporate 6,299,000.00 1.15% 6,331,225.72 1.06 % 28,090.84 2,440.21 A 0.96
US TREASURY
US Treasury Note 1,500,000.00 07/17/2014 1,477,148.44 99.91 1,498,653.00 9.01% Aaa/AA+ 1.84
0.75% Due 12/31/2017 1.20% 1,487,877.64 0.80 % 1,885.30 10,775.36 AAA 1.82
US Treasury Note 1,500,000.00 07/17/2014 1,481,367.19 100.15 1,502,284.50 9.03% Aaal/AA+ 1.92
0.875% Due 1/31/2018 1.23% 1,489,906.03 0.79 % 1,081.73 12,378.47 AAA 1.90
US Treasury Note 400,000.00 01/21/2016 400,079.47 100.38 401,515.60 241% AaalAA+ 2.46
1% Due 8/15/2018 0.99 % 400,076.40 0.84 % 164.84 1,439.20 AAA 243
US Treasury Note 400,000.00 01/21/2016 401,938.84 101.01 404,046.80 243% AaalAA+ 2.92
1.25% Due 1/31/2019 1.09 % 401,875.50 0.90 % 412.09 2,171.30 AAA 2.86
US Treasury Note 400,000.00 01/21/2016 395,548.22 99.53 398,124.80 239% AaalAA+ 3.42
0.875% Due 7/31/2019 1.20% 395,673.13 1.01% 288.46 2,451.67 AAA 3.36
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‘ County of Sierr Holdings Report
‘ I As of 2/29/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity

Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
US TREASURY

_ US Treasury Note 400,000.00 01/21/2016 397,032.59 99.88 399,515.60 240% Aaal/AA+ 3.50

1% Due 8/31/2019 121% 397,113.89 1.04% 10.87 2,401.71 AAA 3.43

4,553,114.75 4,604,140.30 27.68 % Aaal/AA+ 2.30

Total US Treasury 4,600,000.00 1.18 % 4,572,522.59 0.85 % 3,843.29 31,617.71 Aaa 2.26

16,602,260.56 16,601,945.98 100.00 % Aa2/AA 171

TOTAL PORTFOLIO 16,549,000.00 1.13% 16,556,395.35 0.88 % 46,229.80 45,550.63 AA+ 1.44
TOTAL MARKET VALUE PLUS ACCRUED 16,648,175.78
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County of Sierra Transaction Ledger
‘ ACCOUM 1/31/16 Thru 2/29/16

Transaction Settlement Acq/Disp Interest

Type Date Quantity Security Description Price Yield Amount Pur/Sold Total Amount Gain/Loss

DISPOSITIONS

Maturity 02/19/2016 250,000.00 FHLB Note 100.000 250,000.00 0.00 250,000.00 0.00
0.375% Due 2/19/2016

Subtotal 250,000.00 250,000.00 0.00 250,000.00 0.00

TOTAL DISPOSITIONS 250,000.00 250,000.00 0.00 250,000.00 0.00

OTHER TRANSACTIONS

Interest 02/08/2016 300,000.00 FNMA Note 0.000 1,312.50 0.00 1,312.50 0.00
0.875% Due 2/8/2018

Interest 02/15/2016 400,000.00 US Treasury Note 0.000 2,000.00 0.00 2,000.00 0.00
1% Due 8/15/2018

Interest 02/19/2016 250,000.00 FHLB Note 0.000 468.75 0.00 468.75 0.00
0.375% Due 2/19/2016

Interest 02/22/2016 500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.000 1,875.00 0.00 1,875.00 0.00
0.75% Due 8/22/2017

Interest 02/23/2016 300,000.00 FFCB Note 0.000 750.00 0.00 750.00 0.00
0.5% Due 8/23/2016

Interest 02/29/2016 400,000.00 US Treasury Note 0.000 2,000.00 0.00 2,000.00 0.00
1% Due 8/31/2019

Subtotal 2,150,000.00 8,406.25 0.00 8,406.25 0.00
TOTAL OTHER TRANSACTIONS 2,150,000.00 8,406.25 0.00 8,406.25 0.00
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County of Sierra Income Earned
‘ Account 1/31/16 Thru 2/29/16
Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium

Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income

Fixed Income

AT&T 753,856.77 2,125.00 0.00
N°toe 04/22/2014 0.00 0.00 230.14
1.7% Due 06/01/2017 04/22/2014 0.00 3,187.50 (230.14) 0.00
750,000.00 753,626.63 1,062.50 832.36 832.36
ﬁi?ﬁ of New York 251,502.62 558.38 0.00
01/21/2016 0.00 0.00 143.71
1.969% Due 06/20/2017 01/25/2016 0.00 966.94 (143.71) 0.00
249,000.00 251,358.91 408.56 264.85 264.85
E?,il,”g Co 511,198.36 3,697.92 0.00
10/18/2013 0.00 0.00 1,108.37
3.75% Due 11/20/2016 10/18/2013 0.00 5,260.42 (1,108.37) 0.00
500,000.00 510,089.99 1,562.50 454.13 454.13
Caterpillar Finance Serv Corp 704.772.05 4.321.53 0.00
N°‘eo apo 12/18/2014 0.00 0.00 331.87
1.75% Due 03/24/2017 12/18/2014 0.00 5,342.36 (331.87) 0.00
700,000.00 704,440.18 1,020.83 688.96 688.96
Caterpillar Finance Serv Corp 500.982.45 2718.75 0.00
Note 10/18/2013 0.00 0.00 130.69
1.35% Due 09/06/2016 10/18/2013 0.00 3,281.25 (130.69) 0.00
500,000.00 500,851.76 562.50 431.81 431.81
Chevron Corp 150 4 2 257
Callable Note Cont 11/5/17 04/14/2015 000 %000 1895
1.104% Due 12/05/2017 04/16/2015 0.00 395.60 (18.95) 0.00
150,000.00 150,420.87 138.00 119.05 119.05
\K‘Valt Disney Company 498,856.71 741.32 68.51
ote
11/17/2014 0.00 0.00 0.00
0.875% Due 05/30/2017 11/17/2014 0.00 1,105.90 68.51 0.00
500,000.00 498,925.22 364.58 433.09 433.09
El'c—)'tLeB 249,988.90 143.23 0.97
02/23/2015 0.00 0.00 0.00
0.625% Due 12/28/2016 02/26/2015 0.00 273.44 0.97 0.00
250,000.00 249,989.87 130.21 131.18 131.18
FHLB 250,007.83 421.88 0.00
Note 02/23/2015 0.00 468.75 7.83
Due 02/19/2016 02/26/2015 250,000.00 0.00 (7.83) 0.00
0.00 0.00 46.87 39.04 39.04
FHLB 300,080.00 512.50 0.00
N°‘oe 04/13/2015 0.00 0.00 9.67
0.5% Due 09/28/2016 04/16/2015 0.00 637.50 (9.67) 0.00
300,000.00 300,070.33 125.00 115.33 115.33
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County of Sierra
‘ Account

Security Description
FHLB

Trade Date
Settle Date
Units

Income Earned
1/31/16 Thru 2/29/16

Book Value: Begin
Book Value: Acq
Book Value: Disp
Book Value: End

Prior Accrued
Inc. Received
Ending Accrued
Total Interest

Accr. Of Discount
Amort. Of Premium
Net Accret/Amort
Income Earned

Unreal G/L
Total Income

i 249,934.92 295.14 6.37
02/20/2015 0.00 0.00 0.00
0.625% Due 11/23/2016 02/23/2015 0.00 42535 6.37 0.00
250,000.00 249,941.29 130.21 136.58 136.58
FHLB 508,597.52 1,142.36 0.00
N°‘eo 01/21/2016 0.00 0.00 238.14
1.75% Due 12/14/2018 01/25/2016 0.00 1,871.53 (238.14) 0.00
500,000.00 508,359.38 729.17 491.03 491.03
FHLB 495,069.44 1,656.25 251.74
Callable Note Qtrly 11/22/2013 07/02/2013 0.00 1.875.00 0.00
0.75% Due 08/22/2017 07/02/2013 0.00 93.75 251.74 0.00
500,000.00 495,321.18 312.50 564.24 564.24
FHLB 249,975.08 96.35 5.02
Note ) 02/23/2015 0.00 0.00 0.00
0.375% Due 06/24/2016 02/26/2015 0.00 174.48 5.02 0.00
250,000.00 249,980.10 78.13 83.15 83.15
Ef’tCeB 300,059.35 658.33 0.00
04/13/2015 0.00 750.00 8.44
0.5% Due 08/23/2016 04/16/2015 0.00 33.33 (8.44) 0.00
300,000.00 300,050.91 125.00 116.56 116.56
EZIZA 299,879.51 1,261.46 473
04/13/2015 0.00 1,312.50 0.00
0.875% Due 02/08/2018 04/16/2015 0.00 167.71 473 0.00
300,000.00 299,884.24 218.75 223.48 223.48
’E‘Z‘t’\é'A 199,524.67 340.28 16.41
04/13/2015 0.00 0.00 0.00
0.875% Due 05/21/2018 04/16/2015 0.00 486.11 16.41 0.00
200,000.00 199,541.08 145.83 162.24 162.24
FNMA 249,946.06 67.71 10.09
Note . 02/23/2015 0.00 0.00 0.00
0.375% Due 07/05/2016 02/26/2015 0.00 145.83 10.09 0.00
250,000.00 249,956.15 78.12 88.21 88.21
FNMA
1,000,000.00 3,861.11 0.00
Callable Note 1X 9/12/2016 09/12/2014 0.00 0.00 0.00
1% Due 09/12/2019 09/12/2014 0.00 4,694.44 0.00 0.00
1,000,000.00 1,000,000.00 833.33 833.33 833.33
E;'t';’\"c 250,450.45 20.83 0.00
02/23/2015 0.00 0.00 24.06
1% Due 07/28/2017 02/26/2015 0.00 229.17 (24.06) 0.00
250,000.00 250,426.39 208.34 184.28 184.28
EE:;MC 498,855.98 2,065.97 24.78
01/21/2016 0.00 0.00 0.00
1.25% Due 10/02/2019 01/25/2016 0.00 2,586.81 24.78 0.00
500,000.00 498,880.76 520.84 545.62 545.62

Chandler Asset Management - CONFIDENTIAL

Page 9

Execution Time: 3/1/2016 11:19:54 PM



County of Sierra Income Earned
‘ Account 1/31/16 Thru 2/29/16

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
EE:;MC 299,706.61 1,050.00 11.12
04/13/2015 0.00 0.00 0.00
0.875% Due 03/07/2018 04/16/2015 0.00 1,268.75 11.12 0.00
300,000.00 299,717.73 218.75 229.87 229.87
FHLMC 250,111.92 270.83 0.00
N°‘ue ) 02/23/2015 0.00 0.00 31.82
0.5% Due 05/13/2016 02/26/2015 0.00 375.00 (31.82) 0.00
250,000.00 250,080.10 104.17 72.35 72.35
FHLMC 250,504.70 650.17 0.00
Note . 02/23/2015 0.00 0.00 57.17
0.875% Due 10/14/2016 02/26/2015 0.00 832.47 (57.17) 0.00
250,000.00 250,447.53 182.30 125.13 125.13
General Electric Capital Corp 813.336.17 1.417.78 0.00
Note 04/07/2014 0.00 0.00 1,127.55
2.9% Due 01/09/2017 04/07/2014 0.00 3335111 (1,127.55) 0.00
800,000.00 812,208.62 1,933.33 805.78 805.78
ngt‘zc USA Inc 249,217.66 169.27 31.73
01/21/2016 0.00 0.00 0.00
1.625% Due 01/16/2018 01/25/2016 0.00 507.81 31.73 0.00
250,000.00 249,249.39 338.54 370.27 370.27
:{I‘;?LCO’P 499,814.67 862.50 7.87
11/17/2014 0.00 0.00 0.00
1.35% Due 12/15/2017 11/17/2014 0.00 1,425.00 7.87 0.00
500,000.00 499,822.54 562.50 570.37 570.37
Oracle Corp 200,782.10 706.67 0.00
N°‘ue 04/14/2015 0.00 0.00 36.47
1.2% Due 10/15/2017 04/16/2015 0.00 906.67 (36.47) 0.00
200,000.00 200,745.63 200.00 163.53 163.53
Toyota Motor Credit Corp 999,078.21 1,166.67 67.51
Callable Note Qrtly 3/5/2016 03/25/2014 0.00 0.00 0.00
0.75% Due 03/03/2017 03/25/2014 0.00 1,791.67 67.51 0.00
1,000,000.00 999,145.72 625.00 692.51 692.51
US Treasury 400,078.87 1,847.83 0.00
ND°‘9 01/21/2016 0.00 2,000.00 2.47
1% Due 08/15/2018 01/25/2016 0.00 164.84 (2.47) 0.00
400,000.00 400,076.40 317.01 314.54 314.54
"dgtgfeaswy 401,926.52 13.74 0.00
01/21/2016 0.00 0.00 51.02
1.25% Due 01/31/2019 01/25/2016 0.00 412.09 (51.02) 0.00
400,000.00 401,875.50 398.35 347.33 347.33
LNJcsngfeE‘S“’Y 395,572.51 9.62 100.62
01/21/2016 0.00 0.00 0.00
0.875% Due 07/31/2019 01/25/2016 0.00 288.46 100.62 0.00
400,000.00 395,673.13 278.84 379.46 379.46
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County of Sierra
‘ Account

Security Description

US Treasury

Trade Date
Settle Date
Units

Income Earned
1/31/16 Thru 2/29/16

Book Value: Begin
Book Value: Acq
Book Value: Disp
Book Value: End

Prior Accrued
Inc. Received
Ending Accrued
Total Interest

Accr. Of Discount
Amort. Of Premium
Net Accret/Amort
Income Earned

Unreal G/L
Total Income

e 397,048.40 1,692.31 65.49
01/21/2016 0.00 2,000.00 0.00
1% Due 08/31/2019 01/25/2016 0.00 10.87 65.49 0.00
400,000.00 397,113.89 318.56 384.05 384.05
US Treasury 1,487,352.94 989.01 524.70
N°‘eo 07/17/2014 0.00 0.00 0.00
0.75% Due 12/31/2017 07/17/2014 0.00 1,885.30 524.70 0.00
1,500,000.00 1,487,877.64 896.29 1,420.99 1,420.99
US Treasury 1,489,488.45 36.06 41758
Note . 07/17/2014 0.00 0.00 0.00
0.875% Due 01/31/2018 07/17/2014 0.00 1,081.73 417.58 0.00
1,500,000.00 1,489,906.03 1,045.67 1,463.25 1,463.25
Wells Fargo Corp 200,361.81 376.94 0.00
N°‘eo 04/14/2015 0.00 0.00 21.55
1.15% Due 06/02/2017 04/16/2015 0.00 568.61 (21.55) 0.00
200,000.00 200,340.26 191.67 170.12 170.12
16,808,360.03 38,223.30 1,615.24
0.00 8,406.25 3,579.92
250,000.00 46,229.80 (1,964.68) 0.00
TOTAL Fixed Income 16,549,000.00 16,556,395.35 16,412.75 14,448.07 14,448.07
16,808.360.03 38,223.30 1,615.24
000 8,406.25 3,579.92
250,000.00 46,229.80 (1,964.68) 0.00
TOTAL PORTFOLIO 16,549,000.00 16,556,395.35 16/412.75 14,448.07 14,448.07
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Cash Flow Report
From 02/29/2016

‘“ ‘ County of Sierr

Transaction

Payment Date ‘

Type Quantity Security Description Principal Amount Income Total Amount
03/05/2016 Interest 1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 1,875.00 1,875.00
3/5/2016
0.75% Due 3/3/2017
03/06/2016 Interest 500,000.00 Caterpillar Finance Serv Corp Note 0.00 3,375.00 3,375.00
1.35% Due 9/6/2016
03/07/2016 Interest 300,000.00 FHLMC Note 0.00 1,312.50 1,312.50
0.875% Due 3/7/2018
03/12/2016 Interest 1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.00 5,000.00 5,000.00
1% Due 9/12/2019
03/24/2016 Interest 700,000.00 Caterpillar Finance Serv Corp Note 0.00 6,125.00 6,125.00
1.75% Due 3/24/2017
03/28/2016 Interest 300,000.00 FHLB Note 0.00 750.00 750.00
0.5% Due 9/28/2016
Mar 2016 0.00 18,437.50 18,437.50
04/02/2016 Interest 500,000.00 FHLMC Note 0.00 3,125.00 3,125.00
1.25% Due 10/2/2019
04/14/2016 Interest 250,000.00 FHLMC Note 0.00 1,093.75 1,093.75
0.875% Due 10/14/2016
04/15/2016 Interest 200,000.00 Oracle Corp Note 0.00 1,200.00 1,200.00
1.2% Due 10/15/2017
Apr 2016 0.00 5,418.75 5,418.75
05/13/2016 Maturity 250,000.00 FHLMC Note 250,000.00 625.00 250,625.00
0.5% Due 5/13/2016
05/20/2016 Interest 500,000.00 Boeing Co Note 0.00 9,375.00 9,375.00
3.75% Due 11/20/2016
05/21/2016 Interest 200,000.00 FNMA Note 0.00 875.00 875.00
0.875% Due 5/21/2018
05/23/2016 Interest 250,000.00 FHLB Note 0.00 781.25 781.25
0.625% Due 11/23/2016
05/30/2016 Interest 500,000.00 Walt Disney Company Note 0.00 2,187.50 2,187.50
0.875% Due 5/30/2017
May 2016 250,000.00 13,843.75 263,843.75
06/01/2016 Interest 750,000.00 AT&T Note 0.00 6,375.00 6,375.00
1.7% Due 6/1/2017
06/02/2016 Interest 200,000.00 Wells Fargo Corp Note 0.00 1,150.00 1,150.00
1.15% Due 6/2/2017
06/05/2016 Interest 150,000.00 Chevron Corp Callable Note Cont 11/5/17 0.00 828.00 828.00
1.104% Due 12/5/2017
06/05/2016 Interest 1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 3,875.00 3,875.00
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| Countyof Sierr Cash Flow Report

Transaction

Payment Date ‘Type clLsIip Quantity Security Description Principal Amount Income Total Amount

06/14/2016 Interest 500,000.00 FHLB Note 0.00 4,375.00 4,375.00
1.75% Due 12/14/2018
06/15/2016 Interest 500,000.00 Intel Corp Note 0.00 3,375.00 3,375.00
1.35% Due 12/15/2017
06/20/2016 Interest 249,000.00 Bank of New York Note 0.00 2,451.41 2,451.41
1.969% Due 6/20/2017
06/24/2016 Maturity 250,000.00 FHLB Note 250,000.00 468.75 250,468.75
0.375% Due 6/24/2016
06/28/2016 Interest 250,000.00 FHLB Note 0.00 781.25 781.25
0.625% Due 12/28/2016
06/30/2016 Interest 1,500,000.00 US Treasury Note 0.00 5,625.00 5,625.00
0.75% Due 12/31/2017
Jun 2016 250,000.00 29,304.41 279,304.41
07/05/2016 Maturity 250,000.00 FNMA Note 250,000.00 468.75 250,468.75
0.375% Due 7/5/2016
07/09/2016 Interest 800,000.00 General Electric Capital Corp Note 0.00 11,600.00 11,600.00
2.9% Due 1/9/2017
07/16/2016 Interest 250,000.00 HSBC USA Inc Note 0.00 2,031.25 2,031.25
1.625% Due 1/16/2018
07/28/2016 Interest 250,000.00 FHLMC Note 0.00 1,250.00 1,250.00
1% Due 7/28/2017
07/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2019
07/31/2016 Interest 400,000.00 US Treasury Note 0.00 1,750.00 1,750.00
0.875% Due 7/31/2019
07/31/2016 Interest 1,500,000.00 US Treasury Note 0.00 6,562.50 6,562.50
0.875% Due 1/31/2018
Jul 2016 250,000.00 26,162.50 276,162.50
08/08/2016 Interest 300,000.00 FNMA Note 0.00 1,312.50 1,312.50
0.875% Due 2/8/2018
08/15/2016 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/15/2018
08/22/2016 Interest 500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.00 1,875.00 1,875.00
0.75% Due 8/22/2017
08/23/2016 Maturity 300,000.00 FFCB Note 300,000.00 750.00 300,750.00
0.5% Due 8/23/2016
08/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/31/2019
Aug 2016 300,000.00 7,937.50 307,937.50
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Payment Date ‘

| County of Sierra
‘ Account-

Transaction

Cash Flow Report
From 02/29/2016

Type

09/05/2016 Interest
09/06/2016 Maturity
09/07/2016 Interest
09/12/2016 Interest
09/24/2016 Interest
09/28/2016 Maturity

Sep 2016
10/02/2016 Interest
10/14/2016 Maturity
10/15/2016 Interest

Oct 2016
11/20/2016 Maturity
11/21/2016 Interest
11/23/2016 Maturity
11/30/2016 Interest

Nov 2016
12/01/2016 Interest
12/02/2016 Interest
12/05/2016 Interest
12/05/2016 Interest
12/14/2016 Interest

Chandler Asset Management - CONFIDENTIA

Quantity Security Description Principal Amount Income Total Amount
1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 3,875.00 3,875.00
3/5/2016
0.75% Due 3/3/2017
500,000.00 Caterpillar Finance Serv Corp Note 500,000.00 3,375.00 503,375.00
1.35% Due 9/6/2016
300,000.00 FHLMC Note 0.00 1,312.50 1,312.50
0.875% Due 3/7/2018
1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.00 5,000.00 5,000.00
1% Due 9/12/2019
700,000.00 Caterpillar Finance Serv Corp Note 0.00 6,125.00 6,125.00
1.75% Due 3/24/2017
300,000.00 FHLB Note 300,000.00 750.00 300,750.00
0.5% Due 9/28/2016
800,000.00 20,437.50 820,437.50
500,000.00 FHLMC Note 0.00 3,125.00 3,125.00
1.25% Due 10/2/2019
250,000.00 FHLMC Note 250,000.00 1,093.75 251,093.75
0.875% Due 10/14/2016
200,000.00 Oracle Corp Note 0.00 1,200.00 1,200.00
1.2% Due 10/15/2017
250,000.00 5,418.75 255,418.75
500,000.00 Boeing Co Note 500,000.00 9,375.00 509,375.00
3.75% Due 11/20/2016
200,000.00 FNMA Note 0.00 875.00 875.00
0.875% Due 5/21/2018
250,000.00 FHLB Note 250,000.00 781.25 250,781.25
0.625% Due 11/23/2016
500,000.00 Walt Disney Company Note 0.00 2,187.50 2,187.50
0.875% Due 5/30/2017
750,000.00 13,218.75 763,218.75
750,000.00 AT&T Note 0.00 6,375.00 6,375.00
1.7% Due 6/1/2017
200,000.00 Wells Fargo Corp Note 0.00 1,150.00 1,150.00
1.15% Due 6/2/2017
150,000.00 Chevron Corp Callable Note Cont 11/5/17 0.00 828.00 828.00
1.104% Due 12/5/2017
1,000,000.00 Toyota Motor Credit Corp Callable Note Qrtly 0.00 3,875.00 3,875.00
3/5/2016
0.75% Due 3/3/2017
500,000.00 FHLB Note 0.00 4,375.00 4,375.00

1.75% Due 12/14/2018

Page 14
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. (j County of Sierr Cash Flow Report
"L,r‘ ] From 02/29/2016

Transaction

Payment Date ‘Type Quantity Security Description Principal Amount Income Total Amount

12/15/2016 Interest 500,000.00 Intel Corp Note 0.00 3,375.00 3,375.00
1.35% Due 12/15/2017
12/20/2016 Interest 249,000.00 Bank of New York Note 0.00 2,451.41 2,451.41
1.969% Due 6/20/2017
12/28/2016 Maturity 250,000.00 FHLB Note 250,000.00 781.25 250,781.25
0.625% Due 12/28/2016
12/31/2016 Interest 1,500,000.00 US Treasury Note 0.00 5,625.00 5,625.00
0.75% Due 12/31/2017
Dec 2016 250,000.00 28,835.66 278,835.66
01/09/2017 Maturity 800,000.00 General Electric Capital Corp Note 800,000.00 11,600.00 811,600.00
2.9% Due 1/9/2017
01/16/2017 Interest 250,000.00 HSBC USA Inc Note 0.00 2,031.25 2,031.25
1.625% Due 1/16/2018
01/28/2017 Interest 250,000.00 FHLMC Note 0.00 1,250.00 1,250.00
1% Due 7/28/2017
01/31/2017 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2019
01/31/2017 Interest 400,000.00 US Treasury Note 0.00 1,750.00 1,750.00
0.875% Due 7/31/2019
01/31/2017 Interest 1,500,000.00 US Treasury Note 0.00 6,562.50 6,562.50
0.875% Due 1/31/2018
Jan 2017 800,000.00 25,693.75 825,693.75
02/08/2017 Interest 300,000.00 FNMA Note 0.00 1,312.50 1,312.50
0.875% Due 2/8/2018
02/15/2017 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/15/2018
02/22/2017 Interest 500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.00 1,875.00 1,875.00
0.75% Due 8/22/2017
02/28/2017 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/31/2019
Feb 2017 0.00 7,187.50 7,187.50
Total 3,900,000.00 201,896.32 4,101,896.32
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COUNTY OF SIERRA

Posted General Ledger Transactions

JV004024 - TREASURER'S BV ADJ (FEB 2016)

Fund Code SubDept Code Account... Debit Credit Effective ... Transaction Description
8850000 2005 2,024.36 2/29/2016  TREASURER'S BV ADJ (FEB
2016)
8850000 9999 4201 2,024.36 2/29/2016  TREASURER'S BV ADJ (FEB
2016)
8850000 1000 2,024.36 3/9/2016  TREASURER'S BV ADJ (FEB
2016)
8850000 2005 2,024.36 3/9/2016  TREASURER'S BV ADJ (FEB
2016)
Total V004024 - 4,048.72 4,048.72
TREASURER'S BV ADJ
(FEB 2016)
Report Total 4,048.72 4,048.72

Date: 5/6/16 03:26:18 PM

Page: 1



SIERRA COUNTY TREASURER
MONTHLY REPORT OF INVESTMENTS AND LIQUIDITY

March 31, 2016

INVESTMENT PORTFOLIO SUMMARY

Average Percentage
Description Par Value Market Value Book Value Yield to maturity Weighted of Assets
Days to by Security
360 day basis 365 day basis Maturity Type
Federal Agency Coupon Securities 7,450,000.00 7,503,056.05 7,472,618.50 0.970% 0.970% 794 33.8%
Treasury Coupon Securities 5,000,000.00 5,013,066.60 4,973,435.45 1.188% 1.188% 855 22.5%
Corporate Bonds 6,099,000.00 6,154,787.00 6,136,953.52 1.232% 1.235% 488 27.8%
Total Long-Term Investment Portfolio 18,549,000.00 18,670,909.65 18,583,007.47 1.115% 1.116% 709 84.0%
Local Agency Investment Fund 3,528,957.41 3,528,957.41 3,528,957.41 0.506% 1 16.0%
California Assets Management Program (CAMP) 835.63 835.63 835.63 0.500% 1 0.0%
Total Long-Term and Liquidity Investment Portfolio 22,078,793. 702. '800.51 T.0I8%  N/A 100.0%
Sierra County Deposit Account: Wells Fargo Bank 839,660.35 839,660.35 839,660.35
Cash on Hand 328.41 328.41 328.41
Total Cash and Equivalents 839,988.76 839,988.76 839,988.76
GRAND TOTAL IN TREASURY 22,918,781.80 23,040,691.45 22,952,789.27 0.981%

The composition of the investment portfolio complies with the requirements of the Sierra County Investment Policy.

The Sierra County Treasury has the cash flow necessary to meet the expenditure needs of the treasury pool for the next six months.

Dated: 5/9/2016 /s/ Caleb J. Nelson

Caleb J Nelson




Sierra County Investment Portfolio as of 03/31/2016

Security Description Purchase Date Par Market Book Stated Purchase Purchase Days to Maturity
Value Value Value Rate YTM360 YTM365 Maturity Date

tes
AT&T 1.700% 06/01/2017 04/22/2014 750,000.00 754,002.00 753,380.63 1.700 1.308% 1.309% 427 06/01/17
Boeing Co 3.750% 11/20/2016 10/18/2013 500,000.00 508,690.00 508,905.18 3.750 0.922% 0.944% 234 11/20/16
Caterpillar Finance Serv Corp 1.750% 03/24/2017 12/18/2014 700,000.00 706,145.30 704,085.43 1.750 1.150% 1.150% 358 03/24/17
Caterpillar Finance Serv Corp 1.350% 09/06/2016 10/18/2013 500,000.00 501,480.50 500,712.05 1.350 1.018% 1.018% 159 09/06/16
Walt Disney Company 0.875% 05/30/2017 11/17/2014 500,000.00 500,491.50 498,998.44 0.875 1.049% 1.048% 425 05/30/17
General Electric Capital Corp 2.900% 01/09/2017 04/07/2014 800,000.00 812,569.60 811,003.31 2.900 1.105% 1.112% 284 01/09/17
Intel Corp 1.350% 12/15/2017 11/17/2014 500,000.00 504,062.00 499,830.95 1.350 1.370% 1.370% 624 12/15/17
Chevron Corp 1.104% 12/05/2017 04/14/2015 150,000.00 149,740.20 150,400.61 1.104 0.943% 0.943% 614 12/05/17
Oracle Corp 1.200% 10/15/2017 04/14/2015 200,000.00 201,167.60 200,706.65 1.200 0.967% 0.968% 563 10/15/17
Wells Fargo Corp 1.150% 06/02/2017 04/14/2015 200,000.00 200,216.40 200,317.23 1.150 1.013% 1.013% 428 06/02/17
Bank of New York 1.969% 06/20/2017 01/21/2016 249,000.00 251,378.70 251,205.28 1.969 1.233% 1.235% 446 06/20/17
HSBC USA Inc 1.625% 01/16/2018 01/21/2016 250,000.00 249,566.00 249,283.31 1.625 1.788% 1.788% 656 01/16/18
American Honda Finance 2.250% 08/15/2019 03/10/2016 200,000.00 204,661.20 202,684.92 2.250 1.838% 1.838% 1,232 08/15/19
Berkshire Hathaway 1.700% 03/15/2019 03/10/2016 200,000.00 202,775.40 200,718.67 1.700 1.575% 1.575% 1,079 03/15/19
Toyota Motor Credit Corp 2.100% 01/17/2019 03/10/2016 200,000.00 204,096.00 202,344.96 2.100 1.668% 1.669% 1,022 01/17/19
US Bancorp 2.200% 04/25/2019 03/10/2016 200,000.00 203,744.60 202,375.90 2.200 1.799% 1.800% 1,120 04/25/19
Subtotal and Average 03/10/2016 6,099,000.00 6,154,787.00 6,136,953.52 1.232% 1.235% 488 08/15/19

cies
FHLB 0.625% 12/28/2016 02/23/2015 250,000.00 250,218.00 249,990.91 0.625 0.630% 0.630% 272 12/28/16
FHLB 0.625% 11/23/2016 02/20/2015 250,000.00 250,117.50 249,948.11 0.625 0.657% 0.657% 237 11/23/16
FHLB 0.750% 08/22/2017 07/02/2013 500,000.00 499,797.00 495,590.28 0.750 1.391% 1.390% 509 08/22/17
FHLB 0.375% 06/24/2016 02/23/2015 250,000.00 249,998.50 249,985.46 0.375 0.400% 0.400% 85 06/24/16
FNMA 0.375% 07/05/2016 02/23/2015 250,000.00 249,935.50 249,966.94 0.375 0.425% 0.425% 96 07/05/16
FNMA 1.000% 09/12/2019 09/12/2014 1,000,000.00 1,002,904.00 1,000,000.00 1.000 1.000% 1.000% 1,260 09/12/19
FHLMC 1.000% 07/28/2017 02/23/2015 250,000.00 250,903.25 250,400.68 1.000 0.878% 0.878% 484 07/28/17
FHLMC 0.500% 05/13/2016 02/23/2015 250,000.00 250,042.75 250,046.09 0.500 0.343% 0.343% 43 05/13/16
FHLMC 0.875% 10/14/2016 02/23/2015 250,000.00 250,605.75 250,386.41 0.875 0.583% 0.586% 197 10/14/16
FHLB 0.500% 09/28/2016 04/13/2015 300,000.00 299,983.80 300,060.00 0.500 0.459% 0.459% 181 09/28/16
FFCB 0.500% 08/23/2016 04/13/2015 300,000.00 300,157.20 300,041.89 0.500 0.465% 0.465% 145 08/23/16
FNMA 0.875% 02/08/2018 04/13/2015 300,000.00 300,688.80 299,889.31 0.875 0.895% 0.895% 679 02/08/18
FNMA 0.875% 05/21/2018 04/13/2015 200,000.00 200,245.80 199,558.62 0.875 0.980% 0.979% 781 05/21/18
FHLMC 0.875% 03/07/2018 04/13/2015 300,000.00 300,448.20 299,729.62 0.875 0.922% 0.922% 706 03/07/18
FHLB 1.750% 12/14/2018 01/21/2016 500,000.00 511,634.50 508,104.82 1.750 1.138% 1.139% 988 12/14/18
FHLMC 1.250% 10/02/2019 01/21/2016 500,000.00 502,152.50 498,907.24 1.250 1.314% 1.314% 1,280 10/02/19
FHLB 1.875% 03/13/2020 03/10/2016 400,000.00 410,576.80 407,131.92 1.875 1.409% 1.409% 1,443 03/13/20
FHLB 1.875% 03/08/2019 03/10/2016 200,000.00 205,122.20 203,963.09 1.875 1.186% 1.186% 1,072 03/08/19
FFCB 1.250% 01/22/2019 03/10/2016 400,000.00 403,533.60 400,885.33 1.250 1.169% 1.170% 1,027 01/22/19
FHLMC 1.400% 08/22/2019 03/10/2016 400,000.00 404,697.20 401,886.10 1.400 1.258% 1.258% 1,239 08/22/19
FNMA 1.750% 11/26/2019 03/10/2016 400,000.00 409,293.20 406,145.68 1.750 1.317% 1.318% 1,335 11/26/19
Subtotal and Average 7,450,000.00 7,503,056.05 7,472,618.50 0.970% 0.970% 794

s
US Treasury 0.750% 12/31/2017 07/17/2014 1,500,000.00 1,500,528.00 1,488,438.52 0.750 1.197% 1.196% 640 12/31/17
US Treasury 0.875% 01/31/2018 07/17/2014 1,500,000.00 1,503,867.00 1,490,352.41 0.875 1.231% 1.230% 671 01/31/18
US Treasury 1.000% 08/15/2018 01/21/2016 400,000.00 401,859.20 400,073.76 1.000 0.992% 0.992% 867 08/15/18
US Treasury 1.250% 01/31/2019 01/21/2016 400,000.00 404,453.20 401,820.96 1.250 1.086% 1.086% 1,036 01/31/19
US Treasury 0.875% 07/31/2019 01/21/2016 400,000.00 399,046.80 395,780.70 0.875 1.199% 1.198% 1,217 07/31/19
US Treasury 1.000% 08/31/2019 01/21/2016 400,000.00 400,562.40 397,183.90 1.000 1.211% 1.211% 1,248 08/31/19
US Treasury 1.250% 01/31/2020 03/10/2016 40000000 402 75000 399 785 20 1250 1264% 1264% 1,401 01/31/20
Subtotal and Average 01/21/2016 5,000,000.00 5,013,066.60 4,973,435.45 1.000 1.188% 1.188% 855 08/31/19

Total and Average 18,549,000.00 18,670,909.65 18,583,007.47 1.115% 1.116% 709
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LAIF Regular Monthly Statement https://laifms.treasurer.ca.gov/RegularStatement.aspx

Local Agency Investment Fund
P.O. Box 942809

www.treasurer.ca.gov/pmia-
Sacramento, CA 94209-0001 laif/laif.asp
(916) 653-3001 April 25, 2016
SIERRA COUNTY
TREASURER PMIA Average Monthly Yields
P.O. BOX 376

DOWNIEVILLE, CA 95936-0376 Account Number:

Tran Type Definitions March 2016 Statement

Effective Transaction Tran Confirm

Date Date  Type Number Authorized Caller Amount
3/10/2016  3/10/2016 RW 1495119 JENNY VARN

-2,000,000.00
3/22/2016 3/22/2016 RD 1495835 JENNY VARN 500,000.00
Account Summary
Total Deposit: 500,000.00 Beginning Balance: 5,028,957.41
Total Withdrawal: -2,000,000.00 Ending Balance: 3,528,957.41

1of1l 4/25/2016 2:44 PM
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PMIA Average Monthly Effective Yields
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California State Treasurer

John Chiang

Home

PMIA Home

POOLED MONEY INVESTMENT ACCOUNT

PMIA Average Monthly Effective Yields

http://www.treasurer.ca.gov/PMIA-LAIF/HISTORICAL/AVG_MN_YL...

Home | Open Government | Careers

PMIA Contacts

Jan

Feb

Mar

Apr

May

Jun

Jul

Aug

Sep

Oct

Nov

Dec

1977

5.770

5.660

5.660

5.650

5.760

5.850

5.930

6.050

6.090

6.090

6.610

6.730

1978

6.920

7.050

7.140

7.270

7.386

7.569

7.652

7.821

7.871

8.110

8.286

8.769

1979

8.777

8.904

8.820

9.082

9.046

9.224

9.202

9.528

9.259

9.814

10.223

10.218

1980

10.980

11.251

11.490

11.480

12.017

11.798

10.206

9.870

9.945

10.056

10.426

10.961

1981

10.987

11.686

11.130

11.475

12.179

11.442

12.346

12.844

12.059

12.397

11.887

11.484

1982

11.683

12.044

11.835

11.773

12.270

11.994

12.235

11.909

11.151

11.111

10.704

10.401

1983

10.251

9.887

9.688

9.868

9.527

9.600

9.879

10.076

10.202

10.182

10.164

10.227

1984

10.312

10.280

10.382

10.594

10.843

11.119

11.355

11.557

11.597

11.681

11.474

11.024

1985

10.579

10.289

10.118

10.025

10.180

9.743

9.656

9.417

9.572

9.482

9.488

9.371

1986

9.252

9.090

8.958

8.621

8.369

8.225

8.141

7.844

7.512

7.586

7.432

7.439

1987

7.365

7.157

7.205

7.044

7.294

7.289

7.464

7.562

7.712

7.825

8.121

8.071

1988

8.078

8.050

7.945

7.940

7.815

7.929

8.089

8.245

8.341

8.397

8.467

8.563

1989

8.698

8.770

8.870

8.992

9.227

9.204

9.056

8.833

8.801

8.771

8.685

8.645

1990

8.571

8.538

8.506

8.497

8.531

8.538

8.517

8.382

8.333

8.321

8.269

8.279

1991

8.164

8.002

7.775

7.666

7.374

7.169

7.098

7.072

6.859

6.719

6.591

6.318

1992

6.122

5.863

5.680

5.692

5.379

5.323

5.235

4.958

4.760

4.730

4.659

4.647

1993

4.678

4.649

4.624

4.605

4.427

4.554

4.438

4.472

4.430

4.380

4.365

4.384

1994

4.359

4.176

4.248

4.333

4.434

4.623

4.823

4.989

5.106

5.243

5.380

5.528

1995

5.612

5.779

5.934

5.960

6.008

5.997

5.972

5.910

5.832

5.784

5.805

5.748

1996

5.698

5.643

5.557

5.538

5.502

5.548

5.587

5.566

5.601

5.601

5.599

5.574

1997

5.583

5.575

5.580

5.612

5.634

5.667

5.679

5.690

5.707

5.705

5.715

5.744

1998

5.742

5.720

5.680

5.672

5.673

5.671

5.652

5.652

5.639

5.557

5.492

5.374

1999

5.265

5.210

5.136

5.119

5.086

5.095

5.178

5.225

5.274

5.391

5.484

5.639

2000

5.760

5.824

5.851

6.014

6.190

6.349

6.443

6.505

6.502

6.517

6.538

6.535

2001

6.372

6.169

5.976

5.760

5.328

4.958

4.635

4.502

4.288

3.785

3.526

3.261

2002

3.068

2.967

2.861

2.845

2.740

2.687

2.714

2.594

2.604

2.487

2.301

2.201

2003

2.103

1.945

1.904

1.858

1.769

1.697

1.653

1.632

1.635

1.596

1.572

1.545

2004

1.528

1.440

1.474

1.445

1.426

1.469

1.604

1.672

1.771

1.890

2.003

2.134

2005

2.264

2.368

2.542

2.724

2.856

2.967

3.083

3.179

3.324

3.458

3.636

3.808

2006

3.955

4.043

4.142

4.305

4.563

4.700

4.849

4.946

5.023

5.098

5.125

5.129

2007

5.156

5.181

5.214

5.222

5.248

5.250

5.255

5.253

5.231

5.137

4.962

4.801

2008

4.620

4.161

3.777

3.400

3.072

2.894

2.787

2.779

2.774

2.709

2.568

2.353

2009

2.046

1.869

1.822

1.607

1.530

1.377

1.035

0.925

0.750

0.646

0.611

0.569

2010

0.558

0.577

0.547

0.588

0.560

0.528

0.531

0.513

0.500

0.480

0.454

0.462

2011

0.538

0.512

0.500

0.588

0.413

0.448

0.381

0.408

0.378

0.385

0.401

0.382

2012

0.385

0.389

0.383

0.367

0.363

0.358

0.363

0.377

0.348

0.340

0.324

0.326

2013

0.300

0.286

0.285

0.264

0.245

0.244

0.267

0.271

0.257

0.266

0.263

0.264

2014

0.244

0.236

0.236

0.233

0.228

0.228

0.244

0.260

0.246

0.261

0.261

0.267

2015

0.262

0.266

0.278

0.283

0.290

0.299

0.320

0.330

0.337

0.357

0.374

0.400

2016

0.446

0.467

0.506

0.525

Home | Comments | Disclosure and Privacy Notice | Accessibility Statement | Unclaimed Property | Site Map | Download Adobe Reader

Copyright © 2014 State of California

Search

Time Deposit Contacts

| Contact

LAIF

5/6/2016 3:29 PM


cnelson
Highlight


.I'fﬁ'j / \ |f y \ r

-y S Y L Account Statement - Transaction Summary

SIERRA COUNTY - SIERRA COUNTY N

CAMP Pool “

Asset Summary

For the Month Ending March 31, 2016

March 31, 2016 February 29, 2016

Opening Market Value 835.63
iy i CAMP Pool 835.98 835.63
Redemptions 0.00
Unsettled Trades 0.00 Total $835.98 $835.63
Change in Value 0.00 r
Closing Market Value $835.98
Cash Dividends and Income 0.35
CAMP Paol
100.00%
= | I F-o- 1
4 3
=— PFM Asset Management LLC |




LAM &
f ; T4
-—ay = Y =R Account Statement For the Month Ending March 31, 2016

SIERRA COUNTY - SIERRA COUNTY

Trade Settlement Share or Dollar Amount Total

Date Date Transaction Description Unit Price of Transaction Shares Owned
CAMP Pool
835.63

Opening Balance

03/31/16 04/01/16 Accrual Income Div Reinvestment - Distributions 1.00 0.35 835.98
Closing Balance 835.98
Month of Fiscal YTD
March February-March
Opening Balance 835.63 835.34 Closing Balance 835.98
Purchases 0.35 0.64 Average Monthly Balance 835.64
Redemptions (Excl. Checks) 0.00 0.00 Monthly Distribution Yield 0.50%
Check Disbursements 0.00 0.00
Closing Balance 835.98 835.98
Cash Dividends and Income 0.35 0.64
v Account I 2

=
1
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Bank Reconcilliation 3-31-2016
Balance per the bank $839,445.35

Deposits in transit
#5837 215

$215.00

BALANCE PER THE BOOKS $839,660.35
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Analyzed Business Checking - PF

Account number: [l = March 1.2016 - March 31,2016 = Page 10f6

Questions?

Call your Customer Service Officer or Client Services
1-800-AT WELLS (1-800-289-3557)

SIERRA COUNTY 5:00 AM TO 6:00 PM Pacific Time Monday - Friday
PO BOX 376
DOWNIEVILLE CA 95936-0376 Online: wellsfargo.com
Write: Wells Fargo Bank, N.A. (114)
P.O. Box 6995

Portland, OR 97228-6995

Account summary
Analyzed Business Checking - PF

Account number Beginning balance Total credits Total debits Ending balance
] $928,718.88 $5,398,410.59 -$5,487,684.12 $839,445.35
Credits
Deposits
Effective Posted
date date Amount Transaction detail
03/01 5,671.72 Deposit
03/01 303.44 Deposit
03/01 207.00 Deposit
03/02 13,835.25 Deposit
03/03 1,197.11 Deposit
03/04 29,084.75 Deposit
03/04 16,515.68 Deposit
03/04 722.90 Deposit
03/04 550.00 Deposit
03/04 400.00 Deposit
03/07 88,956.00 Deposit
03/07 1,866.52 Deposit
03/08 49,764.10 Deposit
03/08 5,745.00 Deposit
03/08 1,299.80 Deposit
03/08 10.00 Deposit
03/09 4,165.20 Deposit
03/09 741.81 Deposit
03/10 50.00 Deposit
03/11 23,991.91 Deposit
03/11 4,816.97 Deposit
03/11 645.00 Deposit
03/11 540.00 Deposit

(114)
Sheet Seq = 0008785
Sheet 00001 of 00006
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Account number: [ Bl = March 1.2016 - March 31,2016 = Page 2 of 6

Deposits (continued)

Effective Posted

date date Amount Transaction detail
03/11 206.48 Deposit
03/14 172,609.60 Deposit
03/14 100.00 Deposit
03/15 33,450.99 Deposit
03/15 3,692.43 Deposit
03/15 1,700.00 Deposit
03/15 98.00 Deposit
03/16 2,684.38 Deposit
03/16 900.73 Deposit
03/17 38,463.05 Deposit
03/17 7,836.59 Deposit
03/18 76,705.24 Deposit
03/18 19,025.88 Deposit
03/18 680.00 Deposit
03/21 77,911.76 Deposit
03/21 42,797.14 Deposit
03/22 831.00 Deposit
03/22 761.85 Deposit
03/23 38,495.18 Deposit
03/23 23,726.39 Deposit
03/23 35.00 Deposit
03/24 29,758.00 Deposit
03/25 45,885.58 Deposit
03/25 26,292.22 Deposit
03/25 749.29 Deposit
03/25 434.44 Deposit
03/25 383.51 Deposit
03/25 300.00 Deposit
03/28 42,285.18 Deposit
03/28 6,485.70 Deposit
03/29 16,724.65 Deposit
03/29 13,930.34 Deposit
03/29 546.88 Deposit
03/29 500.00 Deposit
03/29 330.00 Deposit
03/30 27,229.62 Deposit
03/30 2,225.00 Deposit
03/30 1,317.98 Deposit
03/31 35,832.36 Deposit
03/31 18,695.28 Deposit
03/31 480.00 Deposit
03/31 199.42 Deposit

$1,064,377.30 Total deposits

Sheet Seq = 0008786
Sheet 00002 of 00006



Account number_ = March 1, 2016 - March 31,2016 = Page 3 of 6

Electronic deposits/bank credits

Effective Posted

date date Amount Transaction detail
03/01 73,336.95
03/01 1,440.87
03/02 733.19
03/02 200.00
03/03 57,376.75
03/03 34,226.73
03/03 670.26
03/04 680.10
03/07 1,006,562.50
03/08 34,365.41
03/08 320.00
03/09 410.00
03/10 98,792.91
03/10 746.00
03/10 2,000,000.00
03/11 658.00
03/14 1,244.50
03/14 344.10
03/14 60.00
03/14 5,000.00
03/14 85,276.58
03/15 55,247.44
03/15 25.00
03/16 1,177.70
03/16 404.00
03/17 431.00
03/18 50,303.51
03/18 21,163.60
03/18 1,343.77
03/18 565.22
03/18 479.42
03/21 729.00
03/22 35.00
03/23 155.50
03/23 50.00
03/24 241,684.00
03/24 36,847.24
03/24 26,380.20
03/24 22,584.09
03/24 6,894.54
03/24 3,610.80
03/24 593.51

Sheet Seq = 0008787
Sheet 00003 of 00006



Account number: [l = March 1.2016 - March 31,2016 = Page 4 of 6

Electronic deposits/bank credits (continued)

Effective Posted

date date Amount
03/24 6,125.00
03/25 16,604.01
03/25 6,116.56
03/25 2,219.25
03/25 300.00
03/28 200,569.00
03/28 15,176.91
03/28 7,997.58
03/28 3,819.83
03/28 386.00
03/28 261.44
03/28 750.00
03/29 150.00
03/30 84,016.07
03/30 63,634.79
03/30 18,311.20
03/30 1,117.13
03/30 98.00
03/30 30,324.82
03/31 2,906.31

$4,334,033.29

Total electronic deposits/bank credits

$5,398,410.59

Total credits

Debits
Electronic debits/bank debits

Effective Posted

date date Amount
03/01 3,000.00
03/01 125,996.56
03/01 5,184.09
03/01 406,894.37
03/02 110,968.61
03/03 36,027.35
03/04 17,573.60
03/07 56,517.53
03/08 19,599.80
03/09 12,448.60
03/10 7,488.32
03/11 244,393.40

Sheet Seq = 0008788
Sheet 00004 of 00006




Account number: [l = March 1.2016 - March 31,2016 = Page 5 of 6

Electronic debits/bank debits (continued)

Effective Posted

date date Amount
03/11 63,861.99
03/11 32,739.31
03/14 3,035,003.69
03/14 68,650.69
03/15 61,970.01
03/16 125,670.16
03/17 25,799.97
03/18 24,655.23
03/21 23,813.73
03/22 500,000.00
03/22 31,291.35
03/23 15,855.72
03/24 9,863.57
03/25 10,208.64
03/28 13,243.17
03/29 267,010.72
03/29 71,909.50
03/29 16,551.37
03/30 38,338.50
03/31 5,154.57

$5,487,684.12

$5,487,684.12 Total debits

Daily ledger balance summary

Date Balance Date Balance Date Balance
02/29 928,718.88 03/10 3,657,968.00 03/22 155,055.31

03/01 468,603.84 03/11 3,347,831.66 03/23 201,661.66
03/02 372,403.67 03/14 508,812.06 03/24 566,275.47
03/03 429,847.17 03/15 541,055.91 03/25 655,351.69
03/04 460,227.00 03/16 420,552.56 03/28 919,840.16
03/07 1,501,094.49 03/17 441,483.23 03/29 596,550.44
03/08 1,5672,999.00 03/18 587,094.64 03/30 786,486.55
03/09 1,565,867.41 03/21 684,718.81 03/31 839,445.35

Average daily ledger balance $1,012,330.19

IMPORTANT ACCOUNT INFORMATION

Sheet Seq = 0008789
Sheet 00005 of 00006



Account number: _ = March 1, 2016 - March 31, 2016 = Page 6 0f 6

Overdraft Fee Waiver Clarification: We will waive any overdraft fees if both your ending daily account balance (posted
balance) and your available balance (which includes pending transactions) are overdrawn by $5 or less and there are no
items returned for insufficient funds at the end of our nightly processing. This fee waiver is associated with the total
overdrawn balance, not the dollar size of the transaction(s) contributing to the overdrawn balance. To find out more
about online banking tools that Wells Fargo offers to help you manage and track your spending, visit
wellsfargo.com/biz/online_banking. For additional information, see your Account Agreement, speak with a local banker,
or call the phone number on the top of your statement.

©2010 Wells Fargo Bank, N.A.
All rights reserved. Member FDIC.

Sheet Seq = 0008790
Sheet 00006 of 00006



4/1/2016 Basic Banking | Account Details

piivist Basic Banking

Account Details - Main |||

Welcome Jenny Varn
Group All Accounts
Date Printed 1-Apr-2016, 08:09 AM PT .

Balances N

Opening Day Balance -
Available Balance

Interest Earned This Period
Interest Paid Yearto Date  0.00 uUsD

As of 04/01/2016 —_

Available Activity - Current/Previous Day; All Transactions

Date ‘
0401/2016
04/01/2016
03/31/2016
03/31/2016
03/31/2016
03/31/2016
03/31/2016
03/31/2016

Privacy, Securily and Legal

- @ 2000 - 2016 Wells Farge. All rights reserved.

Amount USD
14 OO

98.60

(5,154.57) .

2,806.31
199.42
480.00

18,695.28
35,832.36

DEPOSIT

o) § Mappel el
S ) 3% e ‘ TICKET
| ='f < ':') TOTAL ITEMS
o} < "
"\9... g (o] P : N 6
} — ‘ DEPOSITS MAY NOT
. - BE AVAILABLE FOR!
—— fat !g IMMEDIATE WITHDRAWAL.
(Q\ g@ , 11-4288/1210 4994
g 0290064963
! > |8 g
Q1§ |3 Ef
‘ o|3[8 5
§ 3 3 § ¥5 L tielalzidiglzlisleln §;§ RE-ENTER GRAND TOTAL
’ o 8 IN SCREENED BOXES
SIERRA COUN : ©
PO'BOX 376 '
DOWNIEVILLE, S i G Yveus rargo Bank, NA.

d Cafifornia
| wolisfargo.com $

™

USBE ROVTING NUMBEH FROM YOUR CHECKS FOR AUTOMA—HE UNIFORM COMMERCIAL COD AND ANY APPLICABLE COLLECTION AGREEMENT,

B R ol R D O S el S

https://wellsitern .wellsfargo.com/bscbk/accountHistory/accountDetailsPrint?from Date=&toD ate=&acctindex= 1&pageSize=200&currentPage=1&filter Type=All+. ..
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CM\ | CHANDLER

Monthly Account Statement

County of Sierra
March 1, 2016 through March 31, 2016

Chandler Team Custodian
For questions about your account, Union Bank N.A.
please call (800) 317-4747 or Tina Guzman
Email operations@chandlerasset.com (619)-230-3547

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your
qualified custodian. Prices are provided by IDC, an independent pricing source.

6225 Lusk Boulevard | San Diego, CA 92121 | Phone 800.317.4747 | Fax 858.546.3741 | www.chandlerasset.com




County of Sierra
A Account

Portfolio Summary
As of 3/31/2016

PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 1.75
Average Coupon 1.30 %
Average Purchase YTM 1.18 %
Average Market YTM 0.85 %
Average S&P/Moody Rating AA/Aa2
Average Final Maturity 1.95yrs
Average Life 1.78 yrs

us

Corporate
(33.0 %)

Agency
(40.2 %)

PERFORMANCE REVIEW

us
Treasury
(26.8 %)

Beg. Values End Values Issuer % Portfolio

as of 2/29/16 as of 3/31/16 Government of United States 26.8 %
Market Value 16,601,946 18,670,910 Federal Home Loan Bank 14.3 %
AGETLEE) [ETERT 46,230 52,783 Federal National Mortgage Assoc 11.6 %
Total Market Value 16,648,176 18,723,693 Federal Home Loan Mortgage Corp 10.5 %
Income Earned 14,448 15,759 Caterpillar Inc 6.5 %
Cont/WD 2,016,566 General Electric Co 4.4%
Par 16,549,000 18,549,000 AT&T Corporation 4.0%
Book Value 16,556,395 18,583,007 Federal Farm Credit Bank 3.8%
Cost Value 16,602,261 18,633,069 W

SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)

40% 384 % AA
(754 %) \
30%
23.2%
20%
14.9 % 13.6 %
10% 72%
279% BBB
(4.0 %)
%
0-25 -4 A
Maturlty (Yrs) (20.5 %)

Total Rate of Return Current Latest Year Annualized Since
As of 3/31/2016 Month 3 Months To Date 1vYr 3Yrs 5Yrs 10 Yrs 2/28/2015 2/28/2015
County of Sierra 0.29 % 0.82 % 0.82 % 1.13% N/A N/A N/A 1.29% 1.39%
BAML 1-3 Yr US Treasury/Agency Index 0.18 % 0.90 % 0.90 % 0.93 % N/A N/A N/A 1.07 % 1.16 %
Chandler Asset Management - CONFIDENTIAL Page 1 Execution Time: 4/4/2016 12:19:00 AM
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County of Sierra
March 31, 2016

COMPLIANCE WITH INVESTMENT POLICY

Assets managed by Chandler Asset Management are in full compliance with State law and with the investment policy

FNMA

Category Standard Comment
Treasury Issues No limitations Complies
U.S. Agencies 50% max issuer; Permitted issuers include: GNMA, FFCB, FHLB, FHLMC, Complies

U.S. Corporate (MTNS)

"A" or better by a NRSRO; 30% maximum; 10% max issuer; (20% combined
max exposure per issuer for corporate bonds, NCDs, CDs, TDs, BAs, CPs)

Complied at time of
purchase*

Negotiable CDs

Highest short term rating by 2 NRSROs; 20% maximum, 10% max issuer; (20%
combined max exposure per issuer for corporate bonds, NCDs, CDs, TDs, BAs,
CPs)

Complies

Certificate of Deposits (CDs)/
Time Deposit (TDs)

Highest short term rating by 2 NRSROs; 50% maximum; 15% max issuer;
FDIC insured; Fully collateralized; (20% combined max exposure per issuer for
corporate bonds, NCDs, CDs, TDs, BAs, CPs)

Complies

Banker’'s Acceptances

Highest short term rating by 2 NRSROS; 40% maximum; 15% max issuer; 180
days max maturity; (20% combined max exposure per issuer for corporate
bonds, NCDs, CDs, TDs, BAs, CPs)

Complies

Commercial Paper

"A-1" or equivalent by Moody's or S&P; "A" or higher by 1 of 3 NRSROs, if long
term debt issued; 40% maximum; 10% max issuer; 270 days max maturity;
(20% combined max exposure per issuer for corporate bonds, NCDs, CDs, TDs,
BAs, CPs)

Complies

Repurchase Agreements

Not used by investment adviser

Complies

Maximum Maturity

5 years maximum maturity

Complies

*Corporate concentration currently 33%. Client directed action approved on 04/14/15. Client has funds held away.




County of Sierr Reconciliation Summary
ANN | I As of 3/31/2016

BOOK VALUE RECONCILIATION

Beginning Book Value $16,556,395.35
Acquisition
+ Security Purchases $3,028,308.59
+ Money Market Fund Purchases $0.00
+ Money Market Contributions $0.00
+ Security Contributions $0.00
+ Security Transfers $0.00
Total Acquisitions $3,028,308.59
Dispositions
- Security Sales $0.00
- Money Market Fund Sales $0.00
- MMF Withdrawals $0.00
- Security Withdrawals $0.00
- Security Transfers $0.00
- Other Dispositions $0.00
- Maturites $0.00
- Calls $1,000,000.00
- Principal Paydowns $0.00
Total Dispositions $1,000,000.00
Amortization/Accretion
+/- Net Accretion ($2,536.79)
($2,536.79)
Gain/Loss on Dispositions
+/- Realized Gain/Loss $840.32
$840.32
Ending Book Value $18,583,007.47

Chandler Asset Management - CONFIDENTIAL Page 3 Execution Time: 4/4/2016 12:19:00 AM



ﬁgﬁ County of Sierra Holdings Report
¢ ‘ Account [l As of 3/31/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
FHLMC Note 250,000.00 02/23/2015 250,485.00 100.02 250,042.75 1.34% AaalAA+ 0.12
0.5% Due 5/13/2016 0.34 % 250,046.09 0.35% 479.17 (3.34) AAA 0.12
FHLB Note 250,000.00 02/23/2015 249,916.25 100.00 249,998.50 1.34% AaalAA+ 0.23
0.375% Due 6/24/2016 0.40 % 249,985.46 0.38 % 252.60 13.04 AAA 0.23
FNMA Note 250,000.00 02/23/2015 249,827.75 99.97 249,935.50 1.34% AaalAA+ 0.26
0.375% Due 7/5/2016 0.43 % 249,966.94 0.47 % 223.96 (31.44) AAA 0.26
FFCB Note 300,000.00 04/13/2015 300,144.00 100.05 300,157.20 1.60% Aaa/AA+ 0.40
0.5% Due 8/23/2016 0.46 % 300,041.89 0.37 % 158.33 115.31 AAA 0.39
FHLB Note 300,000.00 04/13/2015 300,177.00 99.99 299,983.80 1.60% Aaa/AA+ 0.50
0.5% Due 9/28/2016 0.46 % 300,060.00 0.51% 12.50 (76.20) AAA 0.49
FHLMC Note 250,000.00 02/23/2015 251,175.00 100.24 250,605.75 1.34% AaalAA+ 0.54
0.875% Due 10/14/2016 0.59 % 250,386.41 0.42 % 1,014.76 219.34 AAA 0.53
FHLB Note 250,000.00 02/20/2015 249,859.50 100.05 250,117.50 1.34% Aaal/AA+ 0.65
0.625% Due 11/23/2016 0.66 % 249,948.11 0.55 % 555.56 169.39 AAA 0.64
FHLB Note 250,000.00 02/23/2015 249,977.50 100.09 250,218.00 1.34% AaalAA+ 0.75
0.625% Due 12/28/2016 0.63 % 249,990.91 0.51 % 403.65 227.09 AAA 0.74
FHLMC Note 250,000.00 02/23/2015 250,732.50 100.36 250,903.25 1.34% AaalAA+ 1.33
1% Due 7/28/2017 0.88 % 250,400.68 0.73% 437.50 502.57 AAA 1.31
FHLB Callable Note Qtrly 11/22/2013 500,000.00 07/02/2013 486,875.00 99.96 499,797.00 2.67% AaalAA+ 1.39
0.75% Due 8/22/2017 141 % 495,590.28 0.78 % 406.25 4,206.72 AAA 0.69
FNMA Note 300,000.00 04/13/2015 299,832.00 100.23 300,688.80 1.61% Aaa/AA+ 1.86
0.875% Due 2/8/2018 0.90 % 299,889.31 0.75% 386.46 799.49 AAA 1.83
FHLMC Note 300,000.00 04/13/2015 299,595.00 100.15 300,448.20 1.61% Aaal/AA+ 1.93
0.875% Due 3/7/2018 0.92 % 299,729.62 0.80 % 175.00 718.58 AAA 1.91
FNMA Note 200,000.00 04/13/2015 199,360.00 100.12 200,245.80 1.07% AaalAA+ 2.14
0.875% Due 5/21/2018 0.98 % 199,558.62 0.82 % 631.94 687.18 AAA 211
FHLB Note 500,000.00 01/21/2016 508,655.00 102.33 511,634.50 2.75% AaalAA+ 271
1.75% Due 12/14/2018 1.14 % 508,104.82 0.88 % 2,600.69 3,529.68 AAA 2.63
FFCB Note 400,000.00 03/10/2016 400,900.00 100.88 403,533.60 216 % Aaal/AA+ 2.81
1.25% Due 1/22/2019 1.17 % 400,885.33 0.93 % 958.33 2,648.27 AAA 2.75
FHLB Note 200,000.00 03/10/2016 204,026.00 102.56 205,122.20 1.10% Aaa/AA+ 2.94
1.875% Due 3/8/2019 1.19% 203,963.09 0.99 % 239.58 1,159.11 AAA 2.85
FHLMC Callable Note 1X 8/22/2014 400,000.00 03/10/2016 401,912.00 101.17 404,697.20 2.16 % Aaa/AA+ 3.39
1.4% Due 8/22/2019 1.26 % 401,886.10 1.05 % 606.67 2,811.10 AAA 3.30
FNMA Callable Note 1X 9/12/2016 1,000,000.00 09/12/2014 1,000,000.00 100.29 1,002,904.00 5.36 % Aaa/AA+ 3.45
1% Due 9/12/2019 217 % 1,000,000.00 0.35% 527.78 2,904.00 AAA 0.86
FHLMC Note 500,000.00 01/21/2016 498,850.00 100.43 502,152.50 270% Aaal/AA+ 3.51
1.25% Due 10/2/2019 131 % 498,907.24 1.12% 3,107.64 3,245.26 AAA 3.40
FNMA Note 400,000.00 03/10/2016 406,224.00 102.32 409,293.20 220% AaalAA+ 3.66
1.75% Due 11/26/2019 1.32% 406,145.68 1.10% 2,430.56 3,147.52 AAA 3.52

Chandler A.et Management - CONFIDENTIAL Page 4 Execution Time: 4/4/2016 12:19:00 AM



ﬁgﬁ County of Sierra Holdings Report
i ‘ Account [l As of 3/31/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P

Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch

AGENCY

_ FHLB Note 400,000.00 03/10/2016 407,216.00 102.64 410,576.80 219% Aaal/AA+ 3.95
1.875% Due 3/13/2020 141 % 407,131.92 1.19 % 375.00 3,444.88 NR 3.80

7,465,739.50 7,503,056.05 40.16 % Aaa/AA+ 2.18

Total Agency 7,450,000.00 1.13% 7,472,618.50 0.72% 15,983.93 30,437.55 Aaa 1.74

US CORPORATE
Caterpillar Finance Serv Corp Note 500,000.00 10/18/2013 504,750.00 100.30 501,480.50 2.68 % A2/ A 0.44
1.35% Due 9/6/2016 1.01 % 500,712.05 0.66 % 468.75 768.45 A 0.43
Boeing Co Note 500,000.00 10/18/2013 543,150.00 101.74 508,690.00 2.75% A2/ A 0.64
3.75% Due 11/20/2016 0.91 % 508,905.18 1.00 % 6,822.92 (215.18) A 0.62
General Electric Capital Corp Note 800,000.00 04/07/2014 839,192.00 101.57 812,569.60 437% Al/AA+ 0.78
2.9% Due 1/9/2017 1.09 % 811,003.31 0.85% 5,284.44 1,566.29 NR 0.76
Caterpillar Finance Serv Corp Note 700,000.00 12/18/2014 709,464.00 100.88 706,145.30 377 % A2/ A 0.98
1.75% Due 3/24/2017 1.14% 704,085.43 0.85 % 238.19 2,059.87 A 0.97
Walt Disney Company Note 500,000.00 11/17/2014 497,815.00 100.10 500,491.50 2.68 % A2 /A 1.16
0.875% Due 5/30/2017 1.05 % 498,998.44 0.79 % 1,470.49 1,493.06 A 1.16
AT&T Note 750,000.00 04/22/2014 759,015.00 100.53 754,002.00 4.05% Baal/BBB+ 1.17
1.7% Due 6/1/2017 1.30 % 753,380.63 1.24% 4,250.00 621.37 A- 1.15
Wells Fargo Corp Note 200,000.00 04/14/2015 200,578.00 100.11 200,216.40 1.07 % A2/ A 1.17
1.15% Due 6/2/2017 1.01 % 200,317.23 1.06 % 760.28 (100.83) AA- 1.15
Bank of New York Note 249,000.00 01/21/2016 251,537.31 100.96 251,378.70 1.35% Al/A 1.22
1.969% Due 6/20/2017 1.23% 251,205.28 1.18 % 1,375.51 173.42 AA- 1.20
Oracle Corp Note 200,000.00 04/14/2015 201,148.00 100.58 201,167.60 1.08 % Al/AA- 1.54
1.2% Due 10/15/2017 0.97 % 200,706.65 0.82% 1,106.67 460.95 A+ 1.51
Chevron Corp Callable Note Cont 150,000.00 04/14/2015 150,630.00 99.83 149,740.20 0.80% Aal/AA- 1.68
11/5/17 0.94 % 150,400.61 121 % 533.60 (660.41) NR 1.57
1.104% Due 12/5/2017
Intel Corp Note 500,000.00 11/17/2014 499,695.00 100.81 504,062.00 2.70 % Al/ A+ 1.71
1.35% Due 12/15/2017 1.37% 499,830.95 0.87 % 1,987.50 4,231.05 A+ 1.68
HSBC USA Inc Note 250,000.00 01/21/2016 249,210.00 99.83 249,566.00 1.34 % A2/ A 1.80
1.625% Due 1/16/2018 1.79 % 249,283.31 1.72% 846.35 282.69 AA- 1.75
Toyota Motor Credit Corp Note 200,000.00 03/10/2016 202,384.00 102.05 204,096.00 1.09% Aa3/AA- 2.80
2.1% Due 1/17/2019 1.67 % 202,344.96 1.35% 863.33 1,751.04 A 2.70
Berkshire Hathaway Note 200,000.00 03/10/2016 200,730.00 101.39 202,775.40 1.08% Aa2/AA 2.96
1.7% Due 3/15/2019 1.57 % 200,718.67 1.22% 151.11 2,056.73 A+ 2.88
US Bancorp Callable Note Cont 200,000.00 03/10/2016 202,412.00 101.87 203,744.60 1.10 % Al/ A+ 3.07
3/25/2019 1.80 % 202,375.90 1.55% 1,906.67 1,368.70 AA 2.86

2.2% Due 4/25/2019
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ﬁgﬁ County of Sierra Holdings Report
i ‘ Account [l As of 3/31/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch
US CORPORATE
_ American Honda Finance Note 200,000.00 03/10/2016 202,722.00 102.33 204,661.20 1.10 % Al/ A+ 3.38
2.25% Due 8/15/2019 1.84 % 202,684.92 1.54 % 575.00 1,976.28 NR 3.23
6,214,432.31 6,154,787.00 33.02 % A2/ A+ 1.34
Total US Corporate 6,099,000.00 1.23% 6,136,953.52 1.03 % 28,640.81 17,833.48 A 1.30
Y
US Treasury Note 1,500,000.00 07/17/2014 1,477,148.44 100.04 1,500,528.00 8.03% Aaa/AA+ 1.75
0.75% Due 12/31/2017 1.20 % 1,488,438.52 0.73 % 2,843.41 12,089.48 AAA 1.73
US Treasury Note 1,500,000.00 07/17/2014 1,481,367.19 100.26 1,503,867.00 8.04% Aaa/AA+ 1.84
0.875% Due 1/31/2018 1.23% 1,490,352.41 0.73 % 2,199.52 13,514.59 AAA 1.82
US Treasury Note 400,000.00 01/21/2016 400,079.47 100.46 401,859.20 215% Aaa/AA+ 2.38
1% Due 8/15/2018 0.99 % 400,073.76 0.80 % 505.49 1,785.44 AAA 2.34
US Treasury Note 400,000.00 01/21/2016 401,938.84 101.11 404,453.20 216 % Aaa/AA+ 2.84
1.25% Due 1/31/2019 1.09 % 401,820.96 0.85 % 837.91 2,632.24 AAA 2.78
US Treasury Note 400,000.00 01/21/2016 395,548.22 99.76 399,046.80 2.13% AaalAA+ 3.33
0.875% Due 7/31/2019 1.20 % 395,780.70 0.95 % 586.54 3,266.10 AAA 3.27
US Treasury Note 400,000.00 01/21/2016 397,032.59 100.14 400,562.40 2.14% Aaal/AA+ 3.42
1% Due 8/31/2019 121 % 397,183.90 0.96 % 347.83 3,378.50 AAA 3.35
US Treasury Note 400,000.00 03/10/2016 399,782.59 100.69 402,750.00 216 % Aaal/AA+ 3.84
1.25% Due 1/31/2020 1.26 % 399,785.20 1.07 % 837.91 2,964.80 AAA 3.73
4,952,897.34 5,013,066.60 26.82% AaalAA+ 2.34
sury 5,000,000.00 1.19 % 4,973,435.45 0.81 % 8,158.61 39,631.15 Aaa 2.30
18,633,069.15 18,670,909.65 100.00 % Aa2/AA 1.95
FOLIO 18,549,000.00 1.18 % 18,583,007.47 0.85 % 52,783.35 87,902.18 AA+ 1.75
ET VALUE PLUS ACCRUED 18,723,693.00
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(j County of Sierr Transaction Ledger
i ] 2/29/16 Thru 3/31/16

Transaction Settlement Acq/Disp Interest

Type Date Quantity Security Description Yield Amount Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 03/15/2016 200,000.00 American Honda Finance Note 101.361 1.84 % 202,722.00 375.00 203,097.00 0.00
2.25% Due 8/15/2019

Purchase 03/15/2016 200,000.00 Berkshire Hathaway Note 100.365 1.57 % 200,730.00 0.00 200,730.00 0.00
1.7% Due 3/15/2019

Purchase 03/15/2016 400,000.00 FHLB Note 101.804 1.41% 407,216.00 41.67 407,257.67 0.00
1.875% Due 3/13/2020

Purchase 03/15/2016 200,000.00 FHLB Note 102.013 1.19% 204,026.00 72.92 204,098.92 0.00
1.875% Due 3/8/2019

Purchase 03/15/2016 400,000.00 FFCB Note 100.225 1.17 % 400,900.00 736.11 401,636.11 0.00
1.25% Due 1/22/2019

Purchase 03/15/2016 400,000.00 FHLMC Callable Note 1X 8/22/2014 100.478 1.26 % 401,912.00 357.78 402,269.78 0.00
1.4% Due 8/22/2019

Purchase 03/15/2016 400,000.00 FNMA Note 101.556 1.32% 406,224.00 2,119.44 408,343.44 0.00
1.75% Due 11/26/2019

Purchase 03/15/2016 200,000.00 Toyota Motor Credit Corp Note 101.192 1.67 % 202,384.00 676.67 203,060.67 0.00
2.1% Due 1/17/2019

Purchase 03/15/2016 200,000.00 US Bancorp Callable Note Cont 3/25/2019 101.206 1.79 % 202,412.00 1,711.11 204,123.11 0.00
2.2% Due 4/25/2019

Purchase 03/15/2016 400,000.00 US Treasury Note 99.946 1.26 % 399,782.59 604.40 400,386.99 0.00
1.25% Due 1/31/2020

Subtotal 3,000,000.00 3,028,308.59 6,695.10 3,035,003.69 0.00

TOTAL ACQUISITIONS 3,000,000.00 3,028,308.59 6,695.10 3,035,003.69 0.00

DISPOSITIONS

Call 03/07/2016 _ 1,000,000.00 Toyota Motor Credit Corp Callable Note 100.000 1.55% 1,000,000.00 0.00 1,000,000.00 840.32
Qrtly 3/5/2016Due 3/3/2017

Subtotal 1,000,000.00 1,000,000.00 0.00 1,000,000.00 840.32

TOTAL DISPOSITIONS 1,000,000.00 1,000,000.00 0.00 1,000,000.00 840.32

OTHER TRANSACTIONS

Interest 03/05/2016 1,000,000.00 Toyota Motor Credit Corp Callable Note 0.000 1,875.00 0.00 1,875.00 0.00
Qrtly 3/5/2016Due 3/3/2017

Interest 03/06/2016 500,000.00 Caterpillar Finance Serv Corp Note 0.000 3,375.00 0.00 3,375.00 0.00
1.35% Due 9/6/2016

Interest 03/07/2016 300,000.00 FHLMC Note 0.000 1,312.50 0.00 1,312.50 0.00

0.875% Due 3/7/2018
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‘“ ‘ County of Sierr

Transaction Settlement

Type Date

Transaction Ledger
2/29/16 Thru 3/31/16

Acq/Disp

Amount

Interest
Pur/Sold

Total Amount

Gain/Loss

OTHER TRANSACTIONS

Quantity Security Description Yield

Interest 03/12/2016 1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.000 5,000.00 0.00 5,000.00 0.00
1% Due 9/12/2019

Interest 03/24/2016 700,000.00 Caterpillar Finance Serv Corp Note 0.000 6,125.00 0.00 6,125.00 0.00
1.75% Due 3/24/2017

Interest 03/28/2016 300,000.00 FHLB Note 0.000 750.00 0.00 750.00 0.00
0.5% Due 9/28/2016

Subtotal 3,800,000.00 18,437.50 0.00 18,437.50 0.00
TOTAL OTHER TRANSACTIONS 3,800,000.00 18,437.50 0.00 18,437.50 0.00
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; County of Sierr Income Earned
‘ I 2/29/16 Thru 3/31/16

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
e
ATET 753,626.63 3,187.50 0.00
N°toe 04/22/2014 0.00 0.00 246.00
1.7% Due 06/01/2017 04/22/2014 0.00 4,250.00 (246.00) 0.00
750,000.00 753,380.63 1,062.50 816.50 816.50
American Honda Finance 0.00 0.00 0.00
Note | c |
03/10/2016 202,722.00 (375.00) 37.08
2.25% Due 08/15/2019 03/15/2016 0.00 575.00 (37.08) 0.00
200,000.00 202,684.92 200.00 162.92 162.92
ﬁgrg of New York 251,358.91 966.94 0.00
01/21/2016 0.00 0.00 153.63
1.969% Due 06/20/2017 01/25/2016 0.00 1,375.51 (153.63) 0.00
249,000.00 251,205.28 408.57 254.94 254.94
Berkshire Hathaway 0.00 0.00 0.00
Note 03/10/2016 200,730.00 0.00 11.33
1.7% Due 03/15/2019 03/15/2016 0.00 151.11 (11.33) 0.00
200,000.00 200,718.67 151.11 139.78 139.78
Boeing Co 510,089.99 5,260.42 0.00
N°‘eo 10/18/2013 0.00 0.00 1,184.81
3.75% Due 11/20/2016 10/18/2013 0.00 6,822.92 (1,184.81) 0.00
500,000.00 508,905.18 1,562.50 377.69 377.69
Caterpillar Finance Serv Corp 704.440.18 5342.36 0.00
Note 12/18/2014 0.00 6,125.00 354.75
1.75% Due 03/24/2017 12/18/2014 0.00 238.19 (354.75) 0.00
700,000.00 704,085.43 1,020.83 666.08 666.08
Caterpillar Finance Serv Corp 500.851.76 3.281.25 0.00
Note By "a7E i
10/18/2013 0.00 3,375.00 139.71
1.35% Due 09/06/2016 10/18/2013 0.00 468.75 (139.71) 0.00
500,000.00 500,712.05 562.50 422.79 422.79
Caliabie NoW Cont 115717 150,420.87 395.60 000
04/14/2015 0.00 0.00 20.26
1.104% Due 12/05/2017 04/16/2015 0.00 533.60 (20.26) 0.00
150,000.00 150,400.61 138.00 117.74 117.74
‘,(‘V;'(‘e Disney Company 498,925.22 1,105.90 73.22
11/17/2014 0.00 0.00 0.00
0.875% Due 05/30/2017 11/17/2014 0.00 1,470.49 73.22 0.00
500,000.00 498,998.44 364.59 437.81 437.81
FHLB 249,989.87 273.44 1.04
Note . 02/23/2015 0.00 0.00 0.00
0.625% Due 12/28/2016 02/26/2015 0.00 403.65 1.04 0.00
250,000.00 249,990.91 130.21 131.25 131.25
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Income Earned
2/29/16 Thru 3/31/16

@?“\ ‘ County of Sierr

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
EnngeB 300,070.33 637.50 0.00
04/13/2015 0.00 750.00 10.33
0.5% Due 09/28/2016 04/16/2015 0.00 12.50 (10.33) 0.00
300,000.00 300,060.00 125.00 114.67 114.67
E';t'f 249,941.29 42535 6.82
02/20/2015 0.00 0.00 0.00
0.625% Due 11/23/2016 02/23/2015 0.00 555.56 6.82 0.00
250,000.00 249,948.11 130.21 137.03 137.03
FHLB 508,359.38 1,871.53 0.00
N°‘eo 01/21/2016 0.00 0.00 254.56
1.75% Due 12/14/2018 01/25/2016 0.00 2,600.69 (254.56) 0.00
500,000.00 508,104.82 729.16 474.60 474.60
FHLB 0.00 0.00 0.00
Note ) 03/10/2016 407,216.00 (41.67) 84.08
1.875% Due 03/13/2020 03/15/2016 0.00 375.00 (84.08) 0.00
400,000.00 407,131.92 333.33 249.25 249.25
E‘;:;B 0.00 0.00 0.00
03/10/2016 204,026.00 (72.92) 62.91
1.875% Due 03/08/2019 03/15/2016 0.00 239.58 (62.91) 0.00
200,000.00 203,963.09 166.66 103.75 103.75
FHLB
495,321.18 93.75 269.10
Callable Note Qtrly 11/22/2013 07/02/2013 .00 0.00 0.00
0.75% Due 08/22/2017 07/02/2013 0.00 406.25 269.10 0.00
500,000.00 495,590.28 312.50 581.60 581.60
E';t'f 249,980.10 174.48 5.36
02/23/2015 0.00 0.00 0.00
0.375% Due 06/24/2016 02/26/2015 0.00 252.60 5.36 0.00
250,000.00 249,985.46 78.12 83.48 83.48
FFCB 300,050.91 33.33 0.00
N°‘oe 04/13/2015 0.00 0.00 9.02
0.5% Due 08/23/2016 04/16/2015 0.00 158.33 (9.02) 0.00
300,000.00 300,041.89 125.00 115.98 115.98
FFCB 0.00 0.00 0.00
N°‘eo 03/10/2016 400,900.00 (736.11) 14.67
1.25% Due 01/22/2019 03/15/2016 0.00 958.33 (14.67) 0.00
400,000.00 400,885.33 222.22 207.55 207.55
FHLMC
0.00 0.00 0.00
Callable Note 1X §/22/2014 03/10/2016 401,912.00 (357.78) 25.90
1.4% Due 08/22/2019 03/15/2016 0.00 606.67 (25.90) 0.00
400,000.00 401,886.10 248.89 222.99 222.99
EZIZA 299,884.24 167.71 5.07
04/13/2015 0.00 0.00 0.00
0.875% Due 02/08/2018 04/16/2015 0.00 386.46 5.07 0.00
300,000.00 299,889.31 218.75 223.82 223.82
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Income Earned
2/29/16 Thru 3/31/16

‘“ ‘ County of Sierr

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
EZIZA 199,541.08 486.11 17.54
04/13/2015 0.00 0.00 0.00
0.875% Due 05/21/2018 04/16/2015 0.00 631.94 17.54 0.00
200,000.00 199,558.62 145.83 163.37 163.37
’E‘Z‘t’\é'A 249,956.15 145.83 10.79
02/23/2015 0.00 0.00 0.00
0.375% Due 07/05/2016 02/26/2015 0.00 223.96 10.79 0.00
250,000.00 249,966.94 78.13 88.92 88.92
FNMA 0.00 0.00 0.00
Note 03/10/2016 406,224.00 (2,119.44) 78.32
1.75% Due 11/26/2019 03/15/2016 0.00 2,430.56 (78.32) 0.00
400,000.00 406,145.68 311.12 232.80 232.80
FNMA
1 . 4,694.44 !
Callable Note 1X 9/12/2016 09/12/2014 '000'008.38 5’880.00 8_88
1% Due 09/12/2019 09/12/2014 0.00 527.78 0.00 0.00
1,000,000.00 1,000,000.00 833.34 833.34 833.34
E;'t';’\"c 250,426.39 229.17 0.00
02/23/2015 0.00 0.00 25.71
1% Due 07/28/2017 02/26/2015 0.00 437.50 (25.71) 0.00
250,000.00 250,400.68 208.33 182.62 182.62
EE:;MC 498,880.76 2,586.81 26.48
01/21/2016 0.00 0.00 0.00
1.25% Due 10/02/2019 01/25/2016 0.00 3,107.64 26.48 0.00
500,000.00 498,907.24 520.83 547.31 547.31
ZZ':;MC 299,717.73 1,268.75 11.89
04/13/2015 0.00 1,312.50 0.00
0.875% Due 03/07/2018 04/16/2015 0.00 175.00 11.89 0.00
300,000.00 299,729.62 218.75 230.64 230.64
FHLMC 250,080.10 375.00 0.00
N°‘oe 02/23/2015 0.00 0.00 34.01
0.5% Due 05/13/2016 02/26/2015 0.00 479.17 (34.01) 0.00
250,000.00 250,046.09 104.17 70.16 70.16
FHLMC 250,447.53 832.47 0.00
Note ) 02/23/2015 0.00 0.00 61.12
0.875% Due 10/14/2016 02/26/2015 0.00 1,014.76 (61.12) 0.00
250,000.00 250,386.41 182.29 121.17 121.17
General Electric Capital Corp 812.208.62 3351.11 0.00
Note T T |
04/07/2014 0.00 0.00 1,205.31
2.9% Due 01/09/2017 04/07/2014 0.00 5,284.44 (1,205.31) 0.00
800,000.00 811,003.31 1,933.33 728.02 728.02
n(sn‘zc USA Inc 249,249.39 507.81 33.92
01/21/2016 0.00 0.00 0.00
1.625% Due 01/16/2018 01/25/2016 0.00 846.35 33.92 0.00
250,000.00 249,283.31 338.54 372.46 372.46
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County of Sierra Income Earned
Account 2/29/16 Thru 3/31/16

Trade Date Book Value: Begin Prior Accrued Accr. Of Discount
Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Security Description Book Value: End Total Interest Income Earned Total Income
Intel Corp 499,822.54 1,425.00 8.41
Note 11/17/2014 0.00 0.00 0.00
1.35% Due 12/15/2017 11/17/2014 0.00 1,987.50 8.41 0.00
500,000.00 499,830.95 562.50 570.91 570.91
Oracle Corp 200,745.63 906.67 0.00
Ng‘ue ) 04/14/2015 0.00 0.00 38.98
1.2% Due 10/15/2017 04/16/2015 0.00 1,106.67 (38.98) 0.00
200,000.00 200,706.65 200.00 161.02 161.02
Toyota Motor Credit Corp 0.00 0.00 0.00
Note 03/10/2016 202,384.00 (676.67) 39.04
2:1% Due 01/17/2019 03/15/2016 0.00 863.33 (39.04) 0.00
200,000.00 202,344.96 186.66 147.62 147.62
Toyota Motor Credit Corp 999,145.72 1,791.67 13.96
Callable Note Qrtly 3/5/2016 03/25/2014 " 0.00 1,875.00 0.00
Due 03/03/2017 03/25/2014 999,159.68 0.00 13.96 0.00
0.00 0.00 83.33 97.29 97.29
US Bancorp 0.00 0.00 0.00
Callable Note Cont 3/25/2019 03/10/2016 202,412.00 (1,711.11) 36.10
2.2% Due 04/25/2019 03/15/2016 0.00 1,906.67 (36.10) 0.00
200,000.00 202,375.90 195.56 159.46 159.46
US Treasury 0.00 0.00 2.61
Note
03/10/2016 399,782.59 (604.40) 0.00
1.25% Due 01/31/2020 03/15/2016 0.00 837.91 261 0.00
400,000.00 399,785.20 23351 236.12 236.12
US Treasury 400,076.40 164.84 0.00
Nof"e 01/21/2016 0.00 0.00 2.64
1% Due 08/15/2018 01/25/2016 0.00 505.49 (2.64) 0.00
400,000.00 400,073.76 340.65 338.01 338.01
US Treasury 401,875.50 412.09 0.00
N°‘eo 01/21/2016 0.00 0.00 54.54
1.25% Due 01/31/2019 01/25/2016 0.00 837.91 (54.54) 0.00
400,000.00 401,820.96 425.82 371.28 371.28
US Treasury 395,673.13 288.46 107.57
Note ) 01/21/2016 0.00 0.00 0.00
0.875% Due 07/31/2019 01/25/2016 0.00 586.54 107.57 0.00
400,000.00 395,780.70 298.08 405.65 405.65
"dgtg’easwy 397,113.89 10.87 70.01
01/21/2016 0.00 0.00 0.00
1% Due 08/31/2019 01/25/2016 0.00 347.83 70.01 0.00
400,000.00 397,183.90 336.96 406.97 406.97
LNJ(S)tgfeE‘S“’Y 1,487,877.64 1,885.30 560.88
07/17/2014 0.00 0.00 0.00
0.75% Due 12/31/2017 07/17/2014 0.00 2,843.41 560.88 0.00
1,500,000.00 1,488,438.52 958.11 1,518.99 1,518.99
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County of Sierra Income Earned
‘ Account 2/29/16 Thru 3/31/16

Trade Date

Book Value: Begin Prior Accrued Accr. Of Discount

Settle Date Book Value: Acq Inc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort Unreal G/L
Book Value: End Total Interest Income Earned

Security Description Total Income

Eglgfeaswy 1,489,906.03 1,081.73 446.38
07/17/2014 0.00 0.00 0.00
0.875% Due 01/31/2018 07/17/2014 0.00 2,199.52 446.38 0.00
1,500,000.00 1,490,352.41 1,117.79 1,564.17 1,564.17
"QV;'(': Fargo Corp 200,340.26 568.61 0.00
04/14/2015 0.00 0.00 23.03
1.15% Due 06/02/2017 04/16/2015 0.00 760.28 (23.03) 0.00
200,000.00 200,317.23 191.67 168.64 168.64
16,556,395.35 46,229.80 1,671.05
3,028,308.59 11,742.40 4,207.84
999,159.68 52,783.35 (2,536.79) 0.00
TOTAL Fixed Income 18,549,000.00 18,583,007.47 18,295.95 15,759.16 15,759.16
16,556,305.35 46,229.80 1,671.05
31028.308.50 11,742.40 4,207.84
9991568 52,783.35 (2,536.79) 0.00
TOTAL PORTFOLIO 18,549,000.00 18,583,007.47 18,295.95 15,759.16 15,759.16
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| County of Sierra Cash Flow Report
‘ Account #10294 From 03/31/2016

Transaction

Payment Date ‘Type Quantity Security Description Principal Amount Income Total Amount

04/02/2016 Interest 500,000.00 FHLMC Note 0.00 3,125.00 3,125.00
1.25% Due 10/2/2019

04/14/2016 Interest 250,000.00 FHLMC Note 0.00 1,093.75 1,093.75
0.875% Due 10/14/2016

04/15/2016 Interest 200,000.00 Oracle Corp Note 0.00 1,200.00 1,200.00
1.2% Due 10/15/2017

04/25/2016 Interest 200,000.00 US Bancorp Callable Note Cont 3/25/2019 0.00 2,200.00 2,200.00
2.2% Due 4/25/2019

Apr 2016 0.00 7,618.75 7,618.75

05/13/2016 Maturity 250,000.00 FHLMC Note 250,000.00 625.00 250,625.00
0.5% Due 5/13/2016

05/20/2016 Interest 500,000.00 Boeing Co Note 0.00 9,375.00 9,375.00
3.75% Due 11/20/2016

05/21/2016 Interest 200,000.00 FNMA Note 0.00 875.00 875.00
0.875% Due 5/21/2018

05/23/2016 Interest 250,000.00 FHLB Note 0.00 781.25 781.25
0.625% Due 11/23/2016

05/26/2016 Interest 400,000.00 FNMA Note 0.00 3,500.00 3,500.00
1.75% Due 11/26/2019

05/30/2016 Interest 500,000.00 Walt Disney Company Note 0.00 2,187.50 2,187.50
0.875% Due 5/30/2017

May 2016 250,000.00 17,343.75 267,343.75

06/01/2016 Interest 750,000.00 AT&T Note 0.00 6,375.00 6,375.00
1.7% Due 6/1/2017

06/02/2016 Interest 200,000.00 Wells Fargo Corp Note 0.00 1,150.00 1,150.00
1.15% Due 6/2/2017

06/05/2016 Interest 150,000.00 Chevron Corp Callable Note Cont 11/5/17 0.00 828.00 828.00
1.104% Due 12/5/2017

06/14/2016 Interest 500,000.00 FHLB Note 0.00 4,375.00 4,375.00
1.75% Due 12/14/2018

06/15/2016 Interest 500,000.00 Intel Corp Note 0.00 3,375.00 3,375.00
1.35% Due 12/15/2017

06/20/2016 Interest 249,000.00 Bank of New York Note 0.00 2,451.41 2,451.41
1.969% Due 6/20/2017

06/24/2016 Maturity 250,000.00 FHLB Note 250,000.00 468.75 250,468.75

0.375% Due 6/24/2016

06/28/2016 Interest 250,000.00 FHLB Note 0.00 781.25 781.25
0.625% Due 12/28/2016
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| County of Sierra Cash Flow Report
‘ Accoun From 03/31/2016

Transaction

Payment Date ‘Type Quantity Security Description Principal Amount Income Total Amount

06/30/2016 Interest 1,500,000.00 US Treasury Note 0.00 5,625.00 5,625.00
0.75% Due 12/31/2017
Jun 2016 250,000.00 25,429.41 275,429.41
07/05/2016 Maturity 250,000.00 FNMA Note 250,000.00 468.75 250,468.75
0.375% Due 7/5/2016
07/09/2016 Interest 800,000.00 General Electric Capital Corp Note 0.00 11,600.00 11,600.00
2.9% Due 1/9/2017
07/16/2016 Interest 250,000.00 HSBC USA Inc Note 0.00 2,031.25 2,031.25
1.625% Due 1/16/2018
07/17/2016 Interest 200,000.00 Toyota Motor Credit Corp Note 0.00 2,100.00 2,100.00
2.1% Due 1/17/2019
07/22/2016 Interest 400,000.00 FFCB Note 0.00 2,500.00 2,500.00
1.25% Due 1/22/2019
07/28/2016 Interest 250,000.00 FHLMC Note 0.00 1,250.00 1,250.00
1% Due 7/28/2017
07/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2020
07/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2019
07/31/2016 Interest 400,000.00 US Treasury Note 0.00 1,750.00 1,750.00
0.875% Due 7/31/2019
07/31/2016 Interest 1,500,000.00 US Treasury Note 0.00 6,562.50 6,562.50
0.875% Due 1/31/2018
Jul 2016 250,000.00 33,262.50 283,262.50
08/08/2016 Interest 300,000.00 FNMA Note 0.00 1,312.50 1,312.50
0.875% Due 2/8/2018
08/15/2016 Interest 200,000.00 American Honda Finance Note 0.00 2,250.00 2,250.00
2.25% Due 8/15/2019
08/15/2016 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/15/2018
08/22/2016 Interest 400,000.00 FHLMC Callable Note 1X 8/22/2014 0.00 2,800.00 2,800.00
1.4% Due 8/22/2019
08/22/2016 Interest 500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.00 1,875.00 1,875.00
0.75% Due 8/22/2017
08/23/2016 Maturity 300,000.00 FFCB Note 300,000.00 750.00 300,750.00
0.5% Due 8/23/2016
08/31/2016 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/31/2019
Aug 2016 300,000.00 12,987.50 312,987.50
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| County of Sierra Cash Flow Report

Transaction

Payment Date ‘Type Quantity Security Description Principal Amount Income Total Amount

09/06/2016 Maturity 500,000.00 Caterpillar Finance Serv Corp Note 500,000.00 3,375.00 503,375.00
1.35% Due 9/6/2016
09/07/2016 Interest 300,000.00 FHLMC Note 0.00 1,312.50 1,312.50
0.875% Due 3/7/2018
09/08/2016 Interest 200,000.00 FHLB Note 0.00 1,875.00 1,875.00
1.875% Due 3/8/2019
09/12/2016 Interest 1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.00 5,000.00 5,000.00
1% Due 9/12/2019
09/13/2016 Interest 400,000.00 FHLB Note 0.00 3,750.00 3,750.00
1.875% Due 3/13/2020
09/15/2016 Interest 200,000.00 Berkshire Hathaway Note 0.00 1,700.00 1,700.00
1.7% Due 3/15/2019
09/24/2016 Interest 700,000.00 Caterpillar Finance Serv Corp Note 0.00 6,125.00 6,125.00
1.75% Due 3/24/2017
09/28/2016 Maturity 300,000.00 FHLB Note 300,000.00 750.00 300,750.00
0.5% Due 9/28/2016
Sep 2016 800,000.00 23,887.50 823,887.50
10/02/2016 Interest 500,000.00 FHLMC Note 0.00 3,125.00 3,125.00
1.25% Due 10/2/2019
10/14/2016 Maturity 250,000.00 FHLMC Note 250,000.00 1,093.75 251,093.75
0.875% Due 10/14/2016
10/15/2016 Interest 200,000.00 Oracle Corp Note 0.00 1,200.00 1,200.00
1.2% Due 10/15/2017
10/25/2016 Interest 200,000.00 US Bancorp Callable Note Cont 3/25/2019 0.00 2,200.00 2,200.00
2.2% Due 4/25/2019
Oct 2016 250,000.00 7,618.75 257,618.75
11/20/2016 Maturity 500,000.00 Boeing Co Note 500,000.00 9,375.00 509,375.00
3.75% Due 11/20/2016
11/21/2016 Interest 200,000.00 FNMA Note 0.00 875.00 875.00
0.875% Due 5/21/2018
11/23/2016 Maturity 250,000.00 FHLB Note 250,000.00 781.25 250,781.25
0.625% Due 11/23/2016
11/26/2016 Interest 400,000.00 FNMA Note 0.00 3,500.00 3,500.00
1.75% Due 11/26/2019
11/30/2016 Interest 500,000.00 Walt Disney Company Note 0.00 2,187.50 2,187.50
0.875% Due 5/30/2017
Nov 2016 750,000.00 16,718.75 766,718.75
12/01/2016 Interest _ 750,000.00 AT&T Note 0.00 6,375.00 6,375.00

1.7% Due 6/1/2017
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| County of Sierra Cash Flow Report
‘“ Account | From 03/31/2016

Transaction

Payment Date ‘Type Quantity Security Description Principal Amount Income Total Amount

12/02/2016 Interest 200,000.00 Wells Fargo Corp Note 0.00 1,150.00 1,150.00
1.15% Due 6/2/2017

12/05/2016 Interest 150,000.00 Chevron Corp Callable Note Cont 11/5/17 0.00 828.00 828.00
1.104% Due 12/5/2017

12/14/2016 Interest 500,000.00 FHLB Note 0.00 4,375.00 4,375.00
1.75% Due 12/14/2018

12/15/2016 Interest 500,000.00 Intel Corp Note 0.00 3,375.00 3,375.00
1.35% Due 12/15/2017

12/20/2016 Interest 249,000.00 Bank of New York Note 0.00 2,451.41 2,451.41
1.969% Due 6/20/2017

12/28/2016 Maturity 250,000.00 FHLB Note 250,000.00 781.25 250,781.25
0.625% Due 12/28/2016

12/31/2016 Interest 1,500,000.00 US Treasury Note 0.00 5,625.00 5,625.00
0.75% Due 12/31/2017

Dec 2016 250,000.00 24,960.66 274,960.66

01/09/2017 Maturity 800,000.00 General Electric Capital Corp Note 800,000.00 11,600.00 811,600.00
2.9% Due 1/9/2017

01/16/2017 Interest 250,000.00 HSBC USA Inc Note 0.00 2,031.25 2,031.25
1.625% Due 1/16/2018

01/17/2017 Interest 200,000.00 Toyota Motor Credit Corp Note 0.00 2,100.00 2,100.00
2.1% Due 1/17/2019

01/22/2017 Interest 400,000.00 FFCB Note 0.00 2,500.00 2,500.00
1.25% Due 1/22/2019

01/28/2017 Interest 250,000.00 FHLMC Note 0.00 1,250.00 1,250.00
1% Due 7/28/2017

01/31/2017 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2020

01/31/2017 Interest 400,000.00 US Treasury Note 0.00 2,500.00 2,500.00
1.25% Due 1/31/2019

01/31/2017 Interest 400,000.00 US Treasury Note 0.00 1,750.00 1,750.00
0.875% Due 7/31/2019

01/31/2017 Interest 1,500,000.00 US Treasury Note 0.00 6,562.50 6,562.50
0.875% Due 1/31/2018

Jan 2017 800,000.00 32,793.75 832,793.75

02/08/2017 Interest 300,000.00 FNMA Note 0.00 1,312.50 1,312.50
0.875% Due 2/8/2018

02/15/2017 Interest 200,000.00 American Honda Finance Note 0.00 2,250.00 2,250.00
2.25% Due 8/15/2019

02/15/2017 Interest 400,000.00 US Treasury Note 0.00 2,000.00 2,000.00

1% Due 8/15/2018
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‘“ ‘ County of Sierr

Transaction

Cash Flow Report
From 03/31/2016

Payment Date ‘

Type

02/22/2017 Interest
02/22/2017 Interest
02/28/2017 Interest
Feb 2017
03/07/2017 Interest
03/08/2017 Interest
03/12/2017 Interest
03/13/2017 Interest
03/15/2017 Interest
03/24/2017 Maturity
Mar 2017
Total

Quantity Security Description Principal Amount Income Total Amount
500,000.00 FHLB Callable Note Qtrly 11/22/2013 0.00 1,875.00 1,875.00
0.75% Due 8/22/2017
400,000.00 FHLMC Callable Note 1X 8/22/2014 0.00 2,800.00 2,800.00
1.4% Due 8/22/2019
400,000.00 US Treasury Note 0.00 2,000.00 2,000.00
1% Due 8/31/2019
0.00 12,237.50 12,237.50
300,000.00 FHLMC Note 0.00 1,312.50 1,312.50
0.875% Due 3/7/2018
200,000.00 FHLB Note 0.00 1,875.00 1,875.00
1.875% Due 3/8/2019
1,000,000.00 FNMA Callable Note 1X 9/12/2016 0.00 15,000.00 15,000.00
1% Due 9/12/2019
400,000.00 FHLB Note 0.00 3,750.00 3,750.00
1.875% Due 3/13/2020
200,000.00 Berkshire Hathaway Note 0.00 1,700.00 1,700.00
1.7% Due 3/15/2019
700,000.00 Caterpillar Finance Serv Corp Note 700,000.00 6,125.00 706,125.00
1.75% Due 3/24/2017
700,000.00 29,762.50 729,762.50
4,600,000.00 244,621.32 4,844,621.32

Chandler Asset Management - CONFIDENTIAL

Page 18

Execution Time: 4/4/2016 12:19:00 AM



COUNTY OF SIERRA

Posted General Ledger Transactions

JV004084 - TREAS BV ADJ (MAR) 2016

Fund Code SubDept Code Account... Debit Credit Effective ... Transaction Description
8850000 2005 2,550.75 3/31/2016  TREAS BV ADJ (MAR) 2016
8850000 9999 4201 2,550.75 3/31/2016  TREAS BV ADJ (MAR) 2016
8850000 1000 2,550.75 4/15/2016  TREAS BV ADJ (MAR) 2016
8850000 2005 2,550.75 4/15/2016  TREAS BV ADJ (MAR) 2016

Total JV004084 - 5,101.50 5,101.50

TREAS BV ADJ (MAR)

2016
Report Total 5,101.50 5,101.50

Date: 5/6/16 03:26:52 PM

Page: 1



WELLS

vy ACH Payment Detail Report
Sierra County

Page 1 of 2
Run Date & Time : 03/29/2016 01:06:42 PM

ACH Payments

Batch Name: PAYMENTS

Originating Acct Number: _ Frequency:
Originating Acct Nickname: SETTLEMENT ACCOUNT Status:

ACH Company ID: ] Create Date:
ACH Company Name: SIERRA COUNTY Effective Date:
Company Entry Description: PAYMENTS Scheduled Send Date:
Payment Type: CCD -Cash Concentration or Dsbmt CR-DR-Mixed:
Offset Creation Level:

Beneficiary Name Beneficiary ID Bank ID Bank Name Account No. Type Disc.

Offset Bank ID Offset Acct No. Data
Welfare 051-5810 I
Addenda: Monthly welfare budget transfer

Beneficiary Status CR Items Amount DR Items Amount
Active 1 $7,565.00 0 $0.00
Prenote 0 $0.00 0 $0.00
Login ID Activity Date/Time
NELSC456@SIERR002 createFromTemplate 03/29/2016 01:06:32 PM
NELSC456@SIERR002 approve 03/29/2016 01:06:32 PM

One Time

Scheduled

03/29/2016 01:06:32 PM
03/30/2016

03/29/2016

Credits

Status Amount

Active $7,565.00

Report Totals
Payment Type Totals: Credits / Debits
CCD: $7,565.00 $0.00

ACH Company ID Totals: Credits / Debits

1946000536: $7,565.00 $0.00

Credits / Debits

Grand Totals: $7,565.00 $0.00



dbostrom
Oval


ACH Payment Detail Report Run Date & Time :  03/29/2016 01:06:42 PM

Filter Criteria:

Accounts:

0290063825-USD-SETTLEMENT ACCOUNT
Originating ACH Company Ids:

Date Type:

Create Date

Date Range:

Batch Amount Range:
Batch Amount Type:
Transaction Amount Range:
Transaction Amount Type:
Beneficiary Name :
Beneficiary ID :

Statuses:

Payment Entered,Pending Add Approval,Scheduled,Ready To Send,Pending Delete Approval, Add Rejected,Sent,In
Process,Disallowed,Failed,Processed,Confirmed,Submitted,Deleted,Delete Rejected,Approved,Saved,Payment In
Process,Payment In Process,Verified To Send,Verified To Send,Pending Modify Approval,Modify Rejected,Payment
In Process,Payment In Process,Payment In Process,Add Partially Approved,Modify Partially
Approved,Overdue,Security Violation,Received By Bank,Processing By Bank,Incomplete Save,Awaiting Transmission

Credit/Debit/Mixed:

Payment Types:

PPD - Prearranged Payment & Deposit Entry, CCD - Cash Concentration or Disbursement
Confidential Batch:

No

Detail First Sort:

Detail Second Sort:

Beneficiary First Sort:

Beneficiary Second Sort:

ACH Payment Ids:

End Of Report

Page 2 of 2



	Treasurer's investment report and statement of liquidity for the period Jan. 1 2016 through Mar. 31 2016



