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Par Value Book Value
Maturity

Date
Stated

RateMarket Value

October 31, 2017
Portfolio Details - Investments

Issuer

Portfolio Management
CITY OF MANHATTAN BEACH

Days to
MaturityS&PCUSIP Investment #

Purchase
Date

LAIF
1.143Local Agency Invest. Fund3000 30,200,000.00 30,200,000.00 1.14307/01/2000 30,200,000.00SYS3000 1

30,200,000.0030,200,000.0030,200,000.00Subtotal and Average 1.143 1

Certificates of Deposit - Bank
0.950Boston Private Bank & TrustCD0024 245,000.00 245,000.00 04/04/20180.95004/04/2013 244,688.85101120CZ4 154
1.300CITIZENS DEPOSIT BANKCD0036 211,000.00 211,000.00 02/20/20181.30002/20/2014 211,029.5417453FBG6 111
1.300FIRST MERT BANKCD0038 245,000.00 245,000.00 02/26/20181.30002/24/2014 245,276.85320844NW9 117
1.200State Bank of IndiaCD0018 245,000.00 245,000.00 12/21/20171.20012/21/2012 245,049.00856284J21 50
1.150THIRD FEDERAL SAVINGS & LOANCD0037 245,000.00 245,000.00 11/21/20171.15002/21/2014 245,061.2588413QAH11 20
1.000Washington FederalCD0023 245,000.00 245,000.00 03/28/20181.00003/28/2013 244,762.35938828AA8 147
1.000Webster BankCD0019 245,000.00 245,000.00 12/26/20171.00012/26/2012 244,975.5094768NJE5 55

1,681,000.001,680,843.341,681,000.00Subtotal and Average 1.125 93

Money Market Fund
0.350Union Bank of CaliforniaGMRA39907 0.00 0.00 0.35010/09/2008 0.00SYSGMRA39907 1

0.000.000.00Subtotal and Average 0.000 0

Medium Term Notes
1.221APPLE INCMTN0092 1,000,000.00 997,940.00 05/03/20181.00005/24/2017 997,800.00 AA+037833AJ9 183
1.650Bristol-MyersMTN0089 1,000,000.00 999,040.00 02/27/20191.60003/15/2017 998,060.00 A+110122BA5 483
1.861COSTCO COMPANIESMTN0080 1,000,000.00 993,880.00 12/15/20191.70012/30/2015 999,060.00 A+22160KAF2 774
1.170CHEVRON CORPMTN0076 1,000,000.00 998,400.00 12/05/20171.10406/23/2015 999,770.00 AA-166764AA8 34
1.151CHEVRON CORPMTN0093 1,000,000.00 999,750.00 12/05/20171.10405/24/2017 999,770.00 AA-166764AA8 34
1.720Gen elec Cap CorpMTN0083 1,000,000.00 1,095,820.61 08/07/20196.00006/01/2016 1,072,410.00 AA+36962G4D3 644
1.383IBM CorporationMTN0079 1,000,000.00 997,240.00 02/08/20181.25012/30/2015 999,490.00 AA-459200HK0 99
1.770JP MORGAN CHASEMTN0091 1,000,000.00 997,260.00 09/23/20191.65005/24/2017 996,700.00 A+48125LRG9 691
1.610COCA-COLA COMTN0085 1,000,000.00 997,190.00 09/01/20211.55010/18/2016 986,200.00 AA-191216BY5 1,400
1.783MICROSOFT CORP.MTN0075 1,000,000.00 1,049,707.27 06/01/20194.20005/19/2015 1,039,010.00 AAA594918AC8 577
1.110MICROSOFT CORP.MTN0084 1,000,000.00 999,710.00 08/08/20191.10009/02/2016 989,630.00 AAA594918BN3 645
1.992NATL AUSTRALIA BANKMTN0087 1,000,000.00 985,904.60 07/12/20191.37512/28/2016 991,230.00 AA-63254AAQ13 618
1.730Pfizer IncMTN0073 1,000,000.00 990,150.00 06/15/20181.50012/27/2013 1,000,130.00 AA717081DG5 226
2.110Procter & GambleMTN0090 1,000,000.00 990,350.00 02/02/20211.85003/15/2017 994,150.00 AA-742718EN5 1,189
1.120TOYOTA MOTOR CREDITMTN0082 1,000,000.00 1,001,450.00 04/06/20181.20006/01/2016 998,690.00 AA-89236TCX1 156
1.550UNILEVER CAPITALMTN0086 500,000.00 495,980.00 07/28/20211.37510/18/2016 486,155.00 A+904764AT4 1,365
1.810United Healthcare Group IncMTN0088 1,000,000.00 995,990.00 03/15/20191.62512/28/2016 998,530.00 A+91324PCB6 499
1.410US BANK NA OHIOMTN0081 1,000,000.00 999,710.00 04/26/20191.40006/01/2016 994,900.00 AA-90331HMY6 541
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2.020EXXON MOBIL CORPORATIONMTN0077 1,000,000.00 995,330.00 03/06/20201.91208/21/2015 1,001,480.00 AAA30231GAG7 856

18,580,802.4818,543,165.0018,500,000.00Subtotal and Average 1.589 558

Federal Agency Issues - Coupon
1.208FED FARM CR BKFAC0219 2,000,000.00 2,001,356.57 12/29/20171.34002/13/2014 2,000,580.00 AA+3133EDE99 58
1.542FED FARM CR BKFAC0222 2,000,000.00 2,004,134.66 05/15/20191.65005/29/2014 2,001,120.00 AA+3133EDLR1 560
1.780FED FARM CR BKFAC0236 2,000,000.00 2,001,898.00 06/15/20201.80006/19/2015 2,003,100.00 AA+3133EEW55 957
1.550FED FARM CR BKFAC0253 2,000,000.00 1,999,000.00 10/12/20211.54010/14/2016 1,939,820.00 AA+3133EGYB5 1,441
1.580FED FARM CR BKFAC0255 1,000,000.00 997,682.00 12/19/20191.50012/28/2016 995,950.00 AA+3133EGW92 778
2.320FED FARM CR BKFAC0257 1,000,000.00 1,000,000.00 12/29/20212.32012/29/2016 999,940.00 AA+3133EG2P9 1,519
1.894FED FARM CR BKFAC0259 1,000,000.00 1,012,313.94 03/15/20222.15005/22/2017 1,003,320.00 AA+3133EHCT8 1,595
1.550Federal Home Loan BankFAC0217 1,000,000.00 1,000,000.00 11/21/20181.55011/21/2013 999,380.00 AA3130A0CU2 385
1.780Federal Home Loan BankFAC0218 1,000,000.00 998,570.00 12/14/20181.75012/27/2013 1,002,520.00 AA+313376BR5 408
0.940Federal Home Loan BankFAC0240 1,000,000.00 1,005,240.00 09/14/20181.12510/26/2015 997,270.00 AA+3130A6AE7 317
1.690Federal Home Loan BankFAC0248 2,000,000.00 2,000,000.00 03/15/20211.69006/15/2016 1,979,360.00 AA+3130A8BQ5 1,230
1.480Federal Home Loan BankFAC0251 2,000,000.00 2,000,000.00 07/13/20211.48007/13/2016 1,958,040.00 AA+3130A8NT6 1,350
2.000Federal Home Loan BankFAC0264 1,000,000.00 1,000,000.00 02/16/20222.00008/16/2017 990,680.00 AA+3130AC3B8 1,568
2.160Federal Home Loan BankFAC0265 2,000,000.00 2,000,000.00 08/24/20222.16008/30/2017 1,977,640.00 AA+3130AC2H6 1,757
1.788Federal Home Loan MortgageFAC0224 2,000,000.00 1,978,930.28 08/01/20191.25008/01/2014 1,987,000.00 AA+3137EADK2 638
1.364Federal Home Loan MortgageFAC0245 1,000,000.00 1,013,939.61 10/09/20192.00003/17/2016 1,007,070.00 AA+3134G3P53 707
1.330Federal Home Loan MortgageFAC0250 1,000,000.00 1,000,000.00 12/30/20201.33007/05/2016 975,910.00 AA+3134G9E52 1,155
2.076Federal Home Loan MortgageFAC0258 2,000,000.00 1,984,864.69 07/26/20211.87503/13/2017 1,993,960.00 AA+3134G9M79 1,363
1.505Federal Home Loan MortgageFAC0260 1,000,000.00 999,850.00 03/19/20201.50005/22/2017 993,100.00 AA+3134G3K58 869
1.500Federal Home Loan MortgageFAC0263 2,000,000.00 2,000,000.00 09/20/20191.50008/11/2017 1,994,400.00 AA+3134GBSB9 688
1.478Fannie MaeFAC0221 1,000,000.00 1,006,693.81 02/19/20191.87505/29/2014 1,004,340.00 AA+3135G0ZA4 475
1.642Fannie MaeFAC0231 2,000,000.00 2,005,521.00 11/26/20191.75002/20/2015 2,002,880.00 AA+3135G0ZY2 755
1.318Fannie MaeFAC0232 2,000,000.00 2,014,819.91 09/18/20181.87502/20/2015 2,006,880.00 AA+3135G0YM9 321
1.370Fannie MaeFAC0235 2,000,000.00 2,017,661.08 02/19/20191.87506/19/2015 2,008,680.00 AA+3135G0ZA4 475
1.600Fannie MaeFAC0246 1,000,000.00 995,550.00 10/30/20201.50003/17/2016 991,080.00 AA+3136G0X55 1,094
1.600Fannie MaeFAC0252 2,000,000.00 2,000,000.00 09/29/20211.60009/29/2016 1,950,180.00 AA+3136G36C4 1,428
1.255Fannie MaeFAC0254 2,000,000.00 1,996,000.00 07/28/20201.20010/28/2016 1,971,160.00 AA+3136G4EK5 1,000
1.917Fannie MaeFAC0256 1,000,000.00 979,898.06 02/26/20211.37512/28/2016 984,780.00 AA+3135G0J20 1,213
1.850Fannie MaeFAC0261 1,000,000.00 1,001,150.00 04/05/20221.87505/22/2017 993,470.00 AA+3135G0T45 1,616
1.395Tennessee Valley AuthorityFAC0220 2,000,000.00 2,009,240.99 10/15/20181.75005/29/2014 2,004,280.00 AA+880591EQ1 348
0.977Tennessee Valley AuthorityFAC0241 1,000,000.00 1,026,898.69 04/01/20184.50010/26/2015 1,013,110.00 AA+880591EC2 151
2.572Tennessee Valley AuthorityFAC0262 1,000,000.00 1,024,933.75 04/01/20184.50005/22/2017 1,013,110.00 AA+880591EC2 151
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48,076,147.0447,744,110.0048,000,000.00Subtotal and Average 1.611 889

Total and Average 98,381,000.00 1.455 54198,168,118.34 98,537,949.52
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CP
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Portfolio Management
CITY OF MANHATTAN BEACH

Days to
MaturityS&PCUSIP Investment #

Purchase
Date

Money Market Fund
0.000UNION BANK39901 2,887,306.23 2,887,306.2306/01/2003 2,887,306.23SYS39903-39902 1

Subtotal and Average

Total Cash and Investments 101,268,306.23 1.455 541

1
2,936,005.14

48,698.91
2,936,005.14

48,698.91
Subtotal
Accrued Interest at Purchase

101,104,123.48 101,473,954.66

Portfolio CITY
CP

Run Date: 11/22/2017 - 14:06 PM (PRF_PM2) 7.3.0
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As of October 31, 2017

*LAIF YTM as of October 31, 2017

     Total Purchases $5,000,000 1.863%

     Total Maturing/Calls $9,000,000 1.117%
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As of October 31, 2017

As of October 31, 2017
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November 2017 through October 2022

Shaded rows indicate months with significant cash inflows.
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As of October 31, 2017

Temporary Suspension

Total Certificates of Deposit (7) TRUE

Total Consumer Staples Sector $1,000,000 1.0% 10.0% Yes

Total Consumer Goods Sector $2,500,000 2.5% 10.0% Yes

Total Financial Sector $4,000,000 4.1% 10.0% Yes

Total Energy Sector $3,000,000 3.0% 10.0% Yes

Total Healthcare Sector $3,000,000 3.0% 10.0% Yes

Total Industrials Sector $1,000,000 1.0% 10.0% Yes

Total Technology Sector $4,000,000 4.1% 10.0% Yes

Total Medium Term Notes (17) * TRUE

Total Federal Agencies (14)
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JOHN CHIANG
TREASURER

STATE OF CALIFORNIA

10/09/17 1.13 1.13 193
10/10/17 1.13 1.13 194
10/11/17 1.13 1.13 192
10/12/17 1.14 1.13 193
10/13/17 1.14 1.13 193
10/14/17 1.14 1.13 193
10/15/17 1.14 1.13 193
10/16/17 1.15 1.14 195
10/17/17 1.15 1.14 193
10/18/17 1.15 1.14 193
10/19/17 1.15 1.14 192
10/20/17 1.15 1.14 192
10/21/17 1.15 1.14 192 Oct 2017 1.143
10/22/17 1.15 1.14 192 Sept 2017 1.111
10/23/17 1.15 1.14 189 Aug 2017 1.084
10/24/17 1.15 1.14 187
10/25/17 1.15 1.14 186
10/26/17 1.16 1.14 187
10/27/17 1.16 1.14 195
10/28/17 1.16 1.14 195
10/29/17 1.16 1.14 195
10/30/17 1.16 1.14 190
10/31/17 1.16 1.14 184
11/01/17 1.16 1.14 191
11/02/17 1.16 1.14 195
11/03/17 1.16 1.14 195
11/04/17 1.16 1.15 195
11/05/17 1.16 1.15 195
11/06/17 1.16 1.15 194
11/07/17 1.16 1.15 196
11/08/17 1.16 1.15 197

11/8/2017Based on data available as of

Quarter to Date:
Average Life:

View Prior Month Daily Rates

PMIA Average Monthly  
Effective Yields

1.08%

*Daily yield does not reflect capital gains or losses

190

PMIA Performance Report LAIF Performance Report

Date Daily Yield*
Quarter to 
Date Yield

Average 
Maturity    
(in days) Apportionment Rate: 1.07%

Quarter Ending 09/30/17

.00002942867511750

.999042071
Earnings Ratio:

Fair Value Factor:
Daily: 1.11%

Treasuries
46.09%

Mortgages
0.05%

Agencies
14.04%

Certificates of 
Deposit/Bank 

Notes
15.61%

Time Deposits
7.81%

Commercial 
Paper
9.36%

Loans
7.04%

Pooled Money Investment Account
Portfolio Composition 

10/31/17
$72.4 billion
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