Solano County Treasury
Treasurer Charles Lomeli
Statement of Assets
December 31, 2018

Cash & Cash Equivalents
Cash on Hand
Cash in Bank
Cash in Money Markets
LAIF

Total Cash & Cash Equivalents

Non Cash Assets
Accrued Interest

Total Non Cash Assets
Investments

Mutual Funds

Securities

Total Investments
Total Pooled Investment At Market Value
Mark to Market Equity
Total Pooled Investments At Book Value
Other Treasury Holdings

Other Treasury Holdings

PARS115
PARS OPEB Trust

Total Other Treasury Holdings

TOTAL ASSETS AT MARKET VALUE

NET ASSET VALUE OF POOLED INVESTMENTS*

Fiscal Year 2019
December

$700,022.94
$3,173,427.82
$122,816,874.17
$58,624,396.23

$185,314,721.16

$5,210,288.32

$5,210,288.32

$29,925,899.94
$970,504,216.98

$1,000,430,116.92

$1,190,955,126.40
($2,764,100.35)

$1,193,719,226.75

$13,334,978.52
$30,599,650.77
$41,637,730.03

$85,572,359.32

$1,276,527,485.72

0.9977

Charles Lomeli: Treasurer - Tax Collector - County Clerk

*NAV is calculated by dividing Pooled Assets at Market Value by Pooled Assets at Book Value.

Bond Proceed Totals are not included in the calculation.

Date
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Solano County Treasury
Treasurer Charles Lomeli
Portfolio Statistical Graphs

31-Dec-18
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Solano County Ireasury
Treasurer Charles Lomeli
Balance Sheet Detail (EOP)

ASSETS

Cash & Cash Equivalents

Physical Cash
Sealed Bags
Deposits in Transit
Total Cash on Hand

Wells Fargo Deposit Account

Bank of America Deposit Account
First Northern Bank Lake Solano Park
Bank of Stockton

Total Cash in Bank

WF Money Market Account

UB Safekeeping Money Market Account
CAMP Money Market Account

CalTrust Liquidity Fund

CalTrust Blackrock FedFund

Total Cash in Money Markets

LAIF
Total LAIF

Total Cash & Cash Equivalents

Non Cash Assets

Acc Int Money Markets

Acc Int LAIF

Acc Int CT Short

Acc Int CT Medium

Acc Int Investment Securities

Total Accrued Interest

Total Items in Transit

Total Non Cash Assets

Mutual Funds

CT Short Book Value

CT Short Mrk to Market
CT Medium Book Value
CT Medium Mrk to Market

Total Mutual Funds

Securities

Solano County Bonds Par

December 31, 2018

Fiscal Year 2019
December

$1,002.92
$179,859.90
$519,160.12
$700,022.94

$3,159,252.00
$8,481.33
$2,605.87
$3,088.62
$3,173,427.82

$2,133,559.37
$30,806.48
$38,257,845.62
$48,194,662.70
$34,200,000.00
$122,816,874.17

$58,624,396.23
$58,624,396.23

$185,314,721.16

$49,648.20
$318,934.82
$40,285.49
$18,645.41
$4,782,774.40
$5,210,288.32

$0.00

$5,210,288.32

$20,034,374.07
($36,978.75)
$10,072,310.94
($143,806.32)

$29,925,899.94

$3,645,000.00
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Solano County Treasury
Treasurer Charles Lomeli
Balance Sheet Detail (EOP)

US Treasuries Par

US Treasuries Premium

US Treasuries Discount

US Treasuries Mk to Mkt
Municipals Par

Municipals Premium
Municipals Discount
Municipals Mk to Mkt

Fed Agencies Par

Fed Agencies Premium

Fed Agencies Discount

Fed Agencies Mk to Mkt
Commercial Paper Par
Commercial Paper Discount
Commercial Paper Mk to Mkt
CD Par

Corporates Par

Corporates Premium
Corporates Discount
Corporates Mk to Mkt
Supranational Banks Par
Supranational Banks Discount
Supranational Banks Mk to Mkt

Total Securities

Total Investments

Total Pool at Market Value

Other Treasury Holdings

VCUSD iBank Muni Fund

2009 Cops

2005 Pension Obligation Bonds
2013 Cops

2017 Cops

Total Bond Proceeds

115 Trust Cash

115 Trust Money Markets

115 Trust Mutual Funds

115 Trust Mutual Funds Mark to Market
115 Trust Accrued Interest

115 Trust Money Market Mark to Market
115 Trust US Treasuries Par

115 Trust US Treasuries Premium

115 Trust US Treasuries Mk to Mkt

115 Trust Fed Agencies Par

December 31, 2018

Fiscal Year 2019
December
$180,000,000.00

$45,858.18
($860,219.35)
($289,689.04)
$120,439,461.44
$3,379,098.62
($40,182.80)
($582,090.26)
$467,634,000.00
$545,642.33
($1,413,359.51)
($1,079,983.55)
$20,000,000.00
($54,171.44)
$54,171.44
$10,000,000.00
$160,701,000.00
$3,863.11
($929,451.35)
($616,991.08)
$10,000,000.00
($9,006.97)
($68,732.79)
$970,504,216.98

$1,000,430,116.92

$1,190,955,126.40

$7,215,553.49
$1,798,065.70
$4,058,420.22
$255,752.39
$7,186.72

$13,334,978.52

$8,656.01
$7,968,042.43
$3,220,000.00
($90,000.00)
$63,234.43
$245.44
$1,500,000.00
$8,904.25
($15,700.75)
$8,500,000.00
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Solano County Ireasury
Treasurer Charles Lomeli
Balance Sheet Detail (EOP)
December 31, 2018

Fiscal Year 2019

December
115 Trust Fed Agencies Premium $29,192.78
115 Trust Fed Agencies Discount ($41,856.19)
115 Trust Fed Agencies Mk to Mkt ($46,782.59)
115 Trust Corporates Par $6,947,000.00
115 Trust Corporates Discount ($7,589.31)
115 Trust Corporates Mk to Mkt ($42,788.13)
115 Trust Municipals Par : $2,635,000.00
115 Trust Municipals Premium $24,560.03
115 Trust Municipals Mk to Mkt ($60,467.63)
Total 115 Trust $30,599,650.77
Total Deposits With Others $43,934,629.29
OPEB Trust Money Markets $1,358,981.66
OPEB Trust Mutual Funds Equity $22,236,313.39
OPEB Trust Mutual Funds Fixed Income $14,329,622.82
OPEB Trust Mk to Mkt $3,701,278.99
OPEB Trust Accrued Income $11,533.17
Total OPEB Trust $41,637,730.03
Total Other Treasury Holdings $85,572,359.32
TOTAL ASSETS $1,276,527,485.72
LIABILITIES
Exception Items
Total Bank Exceptions $0.00
Total Investment Portfolio Exceptions $0.00
Total Auditor - Controller Exceptions $0.00
Total Exception Items ' $0.00
Auditor - Controller Fund Balance
OneSolution Cash in Treasury $1,191,533,033.15
Total OneSolution Cash $1,191,533,033.15
OneSolution Bond Proceeds Dep With Others $6,119,425.03
OneSolution Pars 115 Trust $30,855,144.43
OneSolution OPEB Trust $37,936,451.04
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Solano County Treasury
Treasurer Charles Lomeli
Balance Sheet Detail (EOP)
December 31, 2018

Fiscal Year 2019
‘ December

OneSolution VCUSD iBank 5390160 $7,210,690.44

Total OneSolution Deposits With Others $82,121,710.94

Total Auditor - Controller Fund Balance $1,273,654,744.09
TOTAL LIABILITIES $1,273,654,744.09
EQUITY

Total Retained Earnings $0.00

Total Pool Mark to Market Equity ($2,764,100.35)

115 Trust Mark to Market Equity ($255,493.66)

OPEB Trust Mark to Market Equity } $3,701,278.99

Total Market to Market $681,684.98

Net Income $2,191,056.65
TOTAL EQUITY $2,872,741.63
TOTAL LIABILITIES & EQUITY $1,276,527,485.72
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Solano County Treasury
Treasurer Charles Lomeli
Income Statement
December 31, 2018

Fiscal Year 2019

Total Fed Agency
11

December
POOL INCOME
Short Term Investments
Bank Deposit Income $0.00
Total Bank Deposit $0.00
Wells Fargo $3,707.49
Union Bank $289.22
CAMP $60,788.13
CalTrust BlackRock TempFund Income $77,135.79
Cal Trust Money Market $49,648.20
Total Money Markets $191,568.83
LAIF $110,037.19
Total LAIF $110,037.19
Total Short Term Income $301,606.02
Mutual Funds
CT Short Interest Earnings $40,285.49
CT Medium Interest Earnings $18,645.41
Total Mutual Fund Income $58,930.90
Long Term Investments
Interest Earnings 53601A $10,145.24
Premium Amortization $0.00
Discount Accretion $0.00
Gain/Loss on Sale $0.00
Total County Bonds $10,145.24
Interest Earnings 53601B $207,154.05
Premium Amortization ($6,341.73)
Discount Accretion $216,724.46
Gain/Loss on Sale $0.00
Total US Treasuries $417,536.78
Interest Earnings 53601C $363,168.90
Premium Amortization ($144,167.56)
Discount Accretion $2,403.82
Gain/Loss on Sale $0.00
Total Municipals $221,405.16
Interest Earnings 53601F $657,471.62
Premium Amortization ($63,228.95)
Discount Accretion $184,099.69
Gain/Loss on Sale $0.00
$778,342.36
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Solano County Treasury
Treasurer Charles Lomeli
Income Statement
December 31, 2018

Fiscal Year 2019

December

Interest Earnings 53601G $0.00
Premium Amortization $0.00
Discount Accretion $53,654.57
Gain/Loss on Sale $0.00
Total Commercial Paper $53,654.57
Interest Earnings 53601H $22,044.44
Premium Amortization $0.00
Discount Accretion $0.00
Gain/Loss on Sale $0.00
Total Certificates of Deposit $22,044.44
Interest Earnings 53601J $232,774.17
Premium Amortization ($1,219.36)
Discount Accretion $69,597.96
Gain/Loss on Sale $0.00
Total Corporates $301,152.77
Interest Earnings 53601Q : $10,416.67
Premium Amortization $0.00
Discount Accretion $10,958.69
Gain/Loss on Sale $0.00

$21,375.36

Total Supranational Bonds

Total Long Term Income $1,825,656.68

Total Income $2,186,193.60

Treasury Operating Costs

Interest Apportionment Expense $1,829,668.03
Total Treasury Apportioned ($1,829,668.03)
Total Expense ($1,829,668.03)
TREASURY POOL UNAPPORTIONED $356,525.57
115 TRUST
Short Term Investments
115 Trust Cash & Money Mkt Income $9,990.02
Total Cash & Money Markets $9,990.02

Mutual Funds
115 Trust Mutual Fund Income $12,012.66
Total Mutual Funds $12,012.66
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Solano county Ireasury
Treasurer Charles Lomeli
Income Statement
December 31, 2018

Long Term Investments
115 Trust US Treasuries Income
115 Trust Fed Agencies Income

115 Trust Corporates Income
115 Trust Municipals Income

Total Long Term Investments

Total Income

Management Costs
115 Trust Earnings Distribution

115 Trust Safekeeping Expense

115 Trust PARS Expenses
Total 115 Trust Management Charges

Total Expense
115 TRUST NET INCOME
OPEB TRUST
Short Term Investments

OPEB Trust Cash & Mny Mkt Inc
Total Cash & Money Markets

Mutual Funds
OPEB Trust Mut Fund EQ Inc
OPEB Trust Mutual Fund FI Income
Total OPEB Mutual Funds

Total Income

Management Costs
OPEB Earnings Distribution

OPEB Trust Safekeeping Expenses
OPEB Trust PARS Expenses
Total OPEB Trust Management Charges

Total Expense

OPEB TRUST NET INCOME

13

Fiscal Year 2019
December

$3,682.71
$9,340.54
$14,903.32
$2,285.59
$30,212.16

$52,214.84

$179,343.48

$1,312.43
$3,869.34
$5,181.77

$184,525.25

($132,310.41)

$2,337.71
$2,337.71

$152,721.83
$30,532.72
$183,254.55

$185,592.26

$290,930.06
$6,464.13
$5,154.87
$11,619.00

$302,549.06

($116,956.80)
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Solano County Treasury
Treasurer Charles Lomeli
Balance Sheet Percentages
December 31, 2018

Fiscal Year 2019
December
TREASURY POOL
Cash & Cash Equivalents
Cash on Hand $700,022.94
0.06%
Cash in Bank $3,173,427.82
0.27%
Cash in Money Markets $122,816,874.17
10.31%
LAIF $58,624,396.23
4.92%
Total Cash & Cash Equivalents 15.56%
Non Cash Assets
Non Cash Assets $5,210,288.32
0.44%
Total Non Cash Assets 0.44%
Mutual Funds
Mutual Funds $29,925,899.94
2.51%
Total Mutual Funds 2.51%
Securities
US Treasuries $178,895,949.79
15.02%
Federal Agencies $465,686,299.27
39.10%
Corporates $159,158,420.68
13.36%
Municipals $126,841,287.00
10.65%
Commercial Paper $20,000,000.00
1.68%
Certificates of Deposit $10,000,000.00
0.84%
Supranationals $9,922,260.24
0.83%
Total Securities 81.49%
TOTAL TREASURY POOL 100.00%
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Solano County Ireasury
Treasurer Charles Lomeli
Balance Sheet Percentages
December 31, 2018

Fiscal Year 2019

December
115 TRUST

Cash & Cash Equivalents
115 Trust Cash $8,656.01
0.03%
115 Trust Money Markets $7,968,042.43
26.04%
Total Cash and Cash Equivalents 26.07%

Non Cash Assets

115 Trust Accrued Interest $63,234.43
0.21%
0.21%

Total Non Cash Assets
Mutual Funds
Mutual Funds

Total Mutual Funds

$3,130,000.00
10.23%

10.23%

Securities
US Treasuries $1,493,203.50
4.88%
Federal Agencies $8,440,554.00
27.58%
Corporates $6,896,622.56
22.54%
Municipals $2,599,092.40
8.49%
Total Securities 63.50%
TOTAL 115 TRUST 100.00%
OPEB TRUST
Cash & Cash Equivalents
OPEB Trust Cash $0.00
0.00%
OPEB Trust Money Markets $1,358,981.66
3.26%
Total Cash & Cash Equivalents 3.26%
Non Cash Assets
OPEB Trust Accrued Income $11,533.17
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Solano County lreasury
Treasurer Charles Lomeli
Balance Sheet Percentages
December 31, 2018

Fiscal Year 2019
December
0.03%
Total Non Cash Assets 0.03%
Mutual Funds
Mutual Funds $40,267,215.20
96.71%
Total Mutual Funds 96.71%
TOTAL OPEB TRUST 100.00%

16 Attachment E



Solano county Ireasury
Treasurer Charles Lomeli
Yields
December 31, 2018

Fiscal Year 2019

December
Yield
YIELDS

Bank Deposits 0.000%
Wells Fargo Money Market 0.361%
Bank Of America Money Market 0.000%
Union Bank Money Market 0.363%
Camp 2.454%
Cal Trust Money Market 0.920%
Wt Ave Of All MMY 2.132%
Local Agency Investment Fund 2.210%
Cal Trust Short 2.368%
Cal Trust Short TR 2.368%
Cal Trust Medium 2.180%
Cal Trust Medium TR 2.180%
Wt Ave of All Mutual Funds 2.305%
Wt Ave of All Mutual Funds TR 2.305%
Solano County Bonds 3.277%
Solano County Bonds TR 3.277%
US Treasury Securities 2.099%
US Treasury Securities TR ‘ 2.099%
Municipals 2.211%
Municipals TR 2.211%
Federal Agencies 2.108%
Federal Agencies TR 2.108%
Commercial Paper 2.489%
Commerical Paper TR 2.489%
Certificates of Deposit 2.596%
Cerificates of Deposit TR 2.596%
Corporate Securities 2.229%
Corporate Securities TR 2.229%
Sovereign Securities 1.662%
Sovereign Securities TR 1.662%
Wt Ave Of All Securities 2.149%
Wt Ave Of All Securities TR ‘ 2.149%
Total Pool 2.125%

Total Pool TR 2.125%
Bond Yield 0.000%
PARS 115 Yield 1.998%
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Solano County Ireasury
Treasurer Charles Lomeli
Yields
December 31, 2018

Fiscal Year 2019
December
Yield

PARS OPEB Yield 5.265%
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