Memorandum

To: City Council

Cc: Thomas Frutchey, City Manager
Executive Managers

From: Mike Compton, City Treasurer

Subject: Monthly Treasurer’s Report — March 2016

Date: April 19, 2016

This report presents the City’s investment portfolio as of March 31, 2016. It includes all
investments managed by the City except funds held by City’s trustee. Funds held by trustee include
bond reserve funds, deferred compensation plans and other post retirement benefit funds. This
report includes funds under management by PFM Asset Management LLC (PFM). The investment
portfolio is in compliance with all State laws.

Summary data is provided as follows:

For Period Ending March, 2016 Monthly Monthly Monthly % of
Portfolio Portfolio Portfolio Weighted ~ Weighted Weighted Ave.  Portfolio

Issuer Par Value  Market Value Book Value Ave. Coupon Ave. Yield Maturity (Yrs) (Par Value)
Certificates of Deposit $ 4241000 $ 4241000 $ 4,241,000 1.017 1.006 1.07 0.067
Local Agency Investment Fund 4,850,000 4,850,000 4,850,000 0.506 0.499 0.00 0.076
Corporate Notes 9,870,000 10,001,576 9,979,674 2.407 1314 214 0.155
Commercial Paper 3,000,000 2,986,240 2,986,683 0.867 0.882 0.50 0.047
U.S. Treasury Notes 14,875,000 15,051,587 14,932,178 1.216 1.190 281 0.233
Federal Agency Coupon Securities 26,875,000 27,096,708 26,990,525 1276 1170 256 0.422

$ 63711000 $ 64227110 $ 63,980,061 1.344 1.122 2.88 1.000

PFM initiated the re-structuring of the City’s portfolio beginning in November 2015. The City’s
liquidity funds; bank cash, Local Agency Investment Funds and certificates of deposit are not
managed by PFM.

I hereby certify that the City’s investment portfolio provides sufficient liquidity to meet the City’s
cash flow requirements for the next six months.

st f =

Michael J. Compton, City Treasurer



PasoCopy2016

Portfolio Management
Portfolio Summary

March 31, 2016

City of Paso Robles
821 Pine Street, Suite A
Paso Robles, CA Paso Robles,

(805)237-3999

Par Market Book % of Days to YT™M YTM

Investments Value Value Value  Portfolio Term Maturity 360 Equiv. 365 Equiv.
Certificates of Deposit - Bank 4,241,000.00 4,241,000.00 4,241,000.00 6.63 763 392 1.006 1.020
Local Agency Investment Funds 4,850,000.00 4,850,000.00 4,850,000.00 7.58 1 1 0.499 0.506
Passbook/Checking Accounts 25,000.00 25,000.00 25,000.00 0.04 1 1 0.000 0.000
Medium Term Notes 8,875,000.00 8,994,108.40 8,981,628.40 14.03 1,336 743 1.271 1.289
Commercial Paper Disc. -Amortizing 3,000,000.00 2,986,240.00 2,986,683.33 4.67 212 183 0.882 0.894
Federal Agency Coupon Securities 26,875,000.00 27,096,707.65 26,990,525.40 42.17 1,298 939 1.170 1.186
Treasury Coupon Securities 14,875,000.00 15,051,586.60 14,932,178.18 23.33 1,161 1,034 1.190 1.206
Miscellaneous Coupon Securities 995,000.00 1,007,467.35 998,045.98 1.56 1,170 1,141 1.698 1.721

63,736,000.00 64,252,110.00 64,005,061.29 100.00% 1,084 794 1.121 1.137
Investments
Cash
Pass_book/Checki_n? . 4,570,173.58 4,570,173.58 4,570,173.58 1 1 0.000 0.000
(not included in yield calculations)
Total Cash and Investments 68,306,173.58 68,822,283.58 68,575,234.87 1,084 794 1.121 1.137

Total Earnings

March 31 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

68,180.81
67,277,027.34
1.19%

468,632.40
66,212,391.32
0.94%

Mike Compton, Treasurer

Reporting period 03/01/2016-03/31/2016

Run Date: 04/19/2016 - 15:17

Portfolio PASO
AC

PM (PRF_PM1) 7.2.5

Report Ver. 7.3.1



PasoCopy2016
Portfolio Management Page 1
Portfolio Details - Investments
March 31, 2016

Average Purchase Stated YT™M YTM Days to Maturity

CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Certificates of Deposit - Bank
SYS10893 10893 Asian Pacific National Bank 07/24/2015 249,000.00 249,000.00 249,000.00 0.850 0.838 0.850 476 07/21/2017
SYS10870 10870 Bank of the West 02/17/2015 250,000.00 250,000.00 250,000.00 1.300 1.282 1.300 687 02/17/2018
SYS10877 10877 California Business Bank 03/19/2015 249,000.00 249,000.00 249,000.00 0.900 0.888  0.900 352 03/19/2017
SYS10878 10878 Community Valley Bank 03/13/2015 250,000.00 250,000.00 250,000.00 1.200 1.184 1.200 165 09/13/2016
SYS10881 10881 Community West Bank 02/13/2015 249,000.00 249,000.00 249,000.00 0.840 0.840 0.852 318 02/13/2017
SYS10882 10882 First General Bank 11/19/2014 249,000.00 249,000.00 249,000.00 0.850 0.838 0.850 232 11/19/2016
SYS10848 10848 Habib American Bank 09/26/2014 250,000.00 250,000.00 250,000.00 1.240 1.223 1.240 178 09/26/2016
SYS10897 10897 IDB Bank 11/03/2015 250,000.00 250,000.00 250,000.00 1.000 0.986  1.000 581 11/03/2017
SYS10890 10890 Mission National Bank 01/15/2015 249,000.00 249,000.00 249,000.00 0.750 0.740 0.750 289 01/15/2017
SYS10864 10864 One United Bank 11/05/2014 250,000.00 250,000.00 250,000.00 0.800 0.800 0.811 218 11/05/2016
SYS10896 10896 One West Bank 10/27/2015 249,000.00 249,000.00 249,000.00 1.200 1.184 1.200 574 10/27/2017
SYS10895 10895 Pacific Alliance Bank 11/02/2015 250,000.00 250,000.00 250,000.00 1.200 1.184 1.200 580 11/02/2017
SYS10891 10891 Pacific Enterprise Bank 07/22/2015 250,000.00 250,000.00 250,000.00 1.010 0.996 1.010 476 07/21/2017
SYS10889 10889 Premier Business Bank 11/21/2014 249,000.00 249,000.00 249,000.00 0.900 0.888  0.900 234 11/21/2016
SYS10886 10886 Royal Business Bank 02/20/2015 250,000.00 250,000.00 250,000.00 1.300 1.282  1.300 693 02/23/2018
SYS10868 10868 Saigon Natl Bank 01/26/2015 249,000.00 249,000.00 249,000.00 1.050 1.050 1.065 300 01/26/2017
SYS10869 10869 Sterling Bank & Trust 02/03/2015 249,000.00 249,000.00 249,000.00 0.900 0.900 0.913 307 02/02/2017

Subtotal and Average 4,426,483.87 4,241,000.00 4,241,000.00 4,241,000.00 1.006  1.020 392
Managed Pool Accounts
SYS10738 10738 Cal Trust Money Market 0.00 0.00 0.00 0.340 0.335 0.340 1

Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0.000 0
Local Agency Investment Funds
9840271 10278 Local Agency Investment Fund 4,850,000.00 4,850,000.00 4,850,000.00 0.506 0.499 0.506 1

Subtotal and Average 6,201,612.90 4,850,000.00 4,850,000.00 4,850,000.00 0.499 0.506 1
Passbook/Checking Accounts
SYS10728 10728 Heritage Oaks Bank 25,000.00 25,000.00 25,000.00 0.000 0.000 1

Subtotal and Average 272,175.23 25,000.00 25,000.00 25,000.00 0.000 0.000 1
Medium Term Notes
037833AX8 10887 Apple, Inc 05/28/2015 2,000,000.00 2,014,400.00 1,987,343.05 1.550 1.825 1.850 1,407 02/07/2020
06406HDF3 10929 Bank of New York Mellon 03/03/2016 985,000.00 1,004,680.30 997,926.39 2.450 2268 2299 1,701 11/27/2020
36962G3H5 10916 General Electric Capital Corp 02/12/2016 910,000.00 971,725.30 990,710.44 5.625 1.044 1.059 532 09/15/2017
48126EAA5 10915 JPMorgan Chase 02/12/2016 980,000.00 989,662.80 994,180.41 2.000 0.503 0.510 320 02/15/2017

Run Date: 04/19/2016 - 15:17

Portfolio PASO

AC
PM (PRF_PM2) 7.2.5

Report Ver. 7.3.1



PasoCopy2016
Portfolio Management Page 2
Portfolio Details - Investments
March 31, 2016

Average Purchase Stated YT™M YTM Days to Maturity
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Medium Term Notes
594918AP9 10823 MICROSOFT 02/14/2013 2,000,000.00 2,001,120.00 2,000,755.96 0.875 0.987 1.000 593 11/15/2017
949746QU8 10822 Wells Fargo & Company 02/13/2013 2,000,000.00 2,012,520.00 2,010,712.15 3.676 1.005 1.019 75 06/15/2016
Subtotal and Average 8,920,810.95 8,875,000.00 8,994,108.40 8,981,628.40 1271 1.289 743
Commercial Paper Disc. -Amortizing
06538BHW6 10922 Bank of Tokoyo Mitsubishi 03/03/2016 1,000,000.00 996,480.00 996,434.72 0.850 0.854 0.865 151 08/30/2016
09659BLR9 10923 BNP Paribas NY 03/03/2016 1,000,000.00 993,520.00 994,050.00 0.900 0.920 0.933 238 11/25/2016
90262CJ99 10920 UBS Finance Delaware 03/03/2016 1,000,000.00 996,240.00 996,198.61 0.850 0.872 0.884 161 09/09/2016
Subtotal and Average 2,793,048.21 3,000,000.00 2,986,240.00 2,986,683.33 0.882 0.894 183
Federal Agency Coupon Securities
3130A4RV6 10875 Federal Home Loan Bank 04/15/2015 2,000,000.00 2,000,420.00 2,000,000.00 1.350 1332 1.350 927 10/15/2018
3130A6LZ8 10908 Federal Home Loan Bank 12/03/2015 3,000,000.00 2,994,120.00 2,987,185.79 0.625 0.929 0.942 573 10/26/2017
3134G3Y38 10800 Federal Home Loan Mtg Corp 11/27/2012 2,000,000.00 1,999,660.00 2,000,000.00 0.900 0.888  0.900 605 11/27/2017
3134G32Y5 10805 Federal Home Loan Mtg Corp 12/28/2012 2,000,000.00 1,991,680.00 2,000,000.00 0.900 0.888  0.900 636 12/28/2017
3134G45D6 10828 Federal Home Loan Mtg Corp 05/30/2013 2,000,000.00 2,000,180.00 2,000,000.00 1.125 1110 1.125 784 05/25/2018
3137EADG1 10912 Federal Home Loan Mtg Corp 12/23/2015 1,480,000.00 1,515,460.80 1,494,410.05 1.750 1449 1470 1,154 05/30/2019
3135G0JA2 10899 Federal National Mtg Assn 11/03/2015 2,975,000.00 2,988,952.75 2,990,267.01 1.125 0.652  0.661 391 04/27/2017
3135G0ZY2 10904 Federal National Mtg Assn 11/09/2015 3,000,000.00 3,069,690.00 3,046,460.67 1.750 1515 1536 1,334 11/26/2019
3135G0D75 10909 Federal National Mtg Assn 12/03/2015 3,000,000.00 3,033,120.00 2,995,876.23 1.500 1.676 1.700 1,543 06/22/2020
3135G0D75 10911 Federal National Mtg Assn 12/23/2015 1,500,000.00 1,516,560.00 1,487,957.44 1.500 1.676 1.699 1,543 06/22/2020
3135G0H63 10914 Federal National Mtg Assn 01/28/2016 990,000.00 1,002,899.70 995,360.44 1.375 1.163 1.179 1,032 01/28/2019
3135G0ZA4 10917 Federal National Mtg Assn 02/18/2016 1,930,000.00 1,982,264.40 1,994,509.27 1.875 1.010 1.024 1,054 02/19/2019
3135G0J61 10918 Federal National Mtg Assn 03/08/2016 1,000,000.00 1,001,700.00 998,498.50 0.875 0.943  0.956 726 03/28/2018
Subtotal and Average 28,572,427.06 26,875,000.00 27,096,707.65 26,990,525.40 1170 1.186 939
Treasury Coupon Securities
912828WCO0 10900 U.S. Treasury 11/03/2015 1,000,000.00 1,024,570.00 1,007,027.45 1.750 1571 1593 1,674 10/31/2020
912828WD8 10901 U.S. Treasury 11/04/2015 1,995,000.00 2,016,665.70 2,003,753.39 1.250 1.067 1.082 943 10/31/2018
912828WCO0 10902 U.S. Treasury 11/09/2015 2,000,000.00 2,049,140.00 2,007,411.64 1.750 1.652 1.675 1,674 10/31/2020
912828WD8 10903 U.S. Treasury 11/09/2015 1,000,000.00 1,010,860.00 1,002,545.66 1.250 1.146  1.162 943 10/31/2018
912828WS5 10905 U.S. Treasury 12/03/2015 3,000,000.00 3,066,930.00 3,046,310.97 1.625 1336 1.354 1,185 06/30/2019
912828U71 10906 U.S. Treasury 12/03/2015 3,000,000.00 2,991,090.00 2,975,289.47 0.625 1.040 1.055 759 04/30/2018
912828D64 10907 U.S. Treasury 12/03/2015 1,890,000.00 1,890,926.10 1,891,739.03 0.500 0.582 0.590 152 08/31/2016
912828UL2 10913 U.S. Treasury 01/28/2016 990,000.00 1,001,404.80 998,100.57 1.375 1.319 1.337 1,400 01/31/2020
Subtotal and Average 15,156,787.78 14,875,000.00 15,051,586.60 14,932,178.18 1.190 1.206 1,034

Portfolio PASO

AC
Run Date: 04/19/2016 - 15:17 PM (PRF_PM2) 7.2.5



PasoCopy2016
Portfolio Management

Page 3
Portfolio Details - Investments
March 31, 2016
Average Purchase Stated YT™M YTM Days to Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Miscellaneous Coupon Securities

459200JE2 10928 IBM 03/03/2016 995,000.00 1,007,467.35 998,045.98 1.800 1.698 1.721 1,141 05/17/2019

Subtotal and Average 933,681.36 995,000.00 1,007,467.35 998,045.98 1.698 1.721 1,141

Total and Average 67,277,027.34 63,736,000.00 64,252,110.00 64,005,061.29 1.121 1.137 794

Portfolio PASO

AC

Run Date: 04/19/2016 - 15:17 PM (PRF_PM2) 7.2.5



PasoCopy2016
Portfolio Management
Portfolio Details - Cash

March 31, 2016

Page 4

Average Purchase Stated YTM  YTM Days to
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity
Passbook/Checking Accounts
999 10281 City of Paso Robles 4,100.00 4,100.00 4,100.00 0.000 0.000 1
001023004 10280 Heritage Oaks Bank 07/01/2015 4,566,073.58 4,566,073.58 4,566,073.58 0.000 0.000 1
Average Balance 0.00 1
Total Cash and Investments 67,277,027.34 68,306,173.58 68,822,283.58 68,575,234.87 1.121  1.137 794

Run Date: 04/19/2016 - 15:17

Portfolio PASO

AC
PM (PRF_PM2) 7.2.5



PasoCopy2016

Portfolio Management
Portfolio Summary

March 31, 2016

City of Paso Robles
821 Pine Street, Suite A
Paso Robles, CA Paso Robles,

(805)237-3999

Par Market Book % of Days to YT™M YTM

Investments Value Value Value  Portfolio Term Maturity 360 Equiv. 365 Equiv.
Certificates of Deposit - Bank 4,241,000.00 4,241,000.00 4,241,000.00 6.63 763 392 1.006 1.020
Local Agency Investment Funds 4,850,000.00 4,850,000.00 4,850,000.00 7.58 1 1 0.499 0.506
Passbook/Checking Accounts 25,000.00 25,000.00 25,000.00 0.04 1 1 0.000 0.000
Medium Term Notes 8,875,000.00 8,994,108.40 8,981,628.40 14.03 1,336 743 1.271 1.289
Commercial Paper Disc. -Amortizing 3,000,000.00 2,986,240.00 2,986,683.33 4.67 212 183 0.882 0.894
Federal Agency Coupon Securities 26,875,000.00 27,096,707.65 26,990,525.40 42.17 1,298 939 1.170 1.186
Treasury Coupon Securities 14,875,000.00 15,051,586.60 14,932,178.18 23.33 1,161 1,034 1.190 1.206
Miscellaneous Coupon Securities 995,000.00 1,007,467.35 998,045.98 1.56 1,170 1,141 1.698 1.721

63,736,000.00 64,252,110.00 64,005,061.29 100.00% 1,084 794 1.121 1.137
Investments
Cash
Pass_book/Checki_n? . 4,570,173.58 4,570,173.58 4,570,173.58 1 1 0.000 0.000
(not included in yield calculations)
Total Cash and Investments 68,306,173.58 68,822,283.58 68,575,234.87 1,084 794 1.121 1.137

Total Earnings

March 31 Month Ending

Fiscal Year To Date

Current Year
Average Daily Balance
Effective Rate of Return

68,180.81
67,277,027.34
1.19%

468,632.40
66,212,391.32
0.94%

Mike Compton, Treasurer

Reporting period 03/01/2016-03/31/2016

Run Date: 04/19/2016 - 15:17

Portfolio PASO
AC

PM (PRF_PM1) 7.2.5

Report Ver. 7.3.1
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Portfolio Management Page 1
Portfolio Details - Investments
March 31, 2016

Average Purchase Stated YT™M YTM Days to Maturity

CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Certificates of Deposit - Bank
SYS10893 10893 Asian Pacific National Bank 07/24/2015 249,000.00 249,000.00 249,000.00 0.850 0.838 0.850 476 07/21/2017
SYS10870 10870 Bank of the West 02/17/2015 250,000.00 250,000.00 250,000.00 1.300 1.282 1.300 687 02/17/2018
SYS10877 10877 California Business Bank 03/19/2015 249,000.00 249,000.00 249,000.00 0.900 0.888  0.900 352 03/19/2017
SYS10878 10878 Community Valley Bank 03/13/2015 250,000.00 250,000.00 250,000.00 1.200 1.184 1.200 165 09/13/2016
SYS10881 10881 Community West Bank 02/13/2015 249,000.00 249,000.00 249,000.00 0.840 0.840 0.852 318 02/13/2017
SYS10882 10882 First General Bank 11/19/2014 249,000.00 249,000.00 249,000.00 0.850 0.838 0.850 232 11/19/2016
SYS10848 10848 Habib American Bank 09/26/2014 250,000.00 250,000.00 250,000.00 1.240 1.223 1.240 178 09/26/2016
SYS10897 10897 IDB Bank 11/03/2015 250,000.00 250,000.00 250,000.00 1.000 0.986  1.000 581 11/03/2017
SYS10890 10890 Mission National Bank 01/15/2015 249,000.00 249,000.00 249,000.00 0.750 0.740 0.750 289 01/15/2017
SYS10864 10864 One United Bank 11/05/2014 250,000.00 250,000.00 250,000.00 0.800 0.800 0.811 218 11/05/2016
SYS10896 10896 One West Bank 10/27/2015 249,000.00 249,000.00 249,000.00 1.200 1.184 1.200 574 10/27/2017
SYS10895 10895 Pacific Alliance Bank 11/02/2015 250,000.00 250,000.00 250,000.00 1.200 1.184 1.200 580 11/02/2017
SYS10891 10891 Pacific Enterprise Bank 07/22/2015 250,000.00 250,000.00 250,000.00 1.010 0.996 1.010 476 07/21/2017
SYS10889 10889 Premier Business Bank 11/21/2014 249,000.00 249,000.00 249,000.00 0.900 0.888  0.900 234 11/21/2016
SYS10886 10886 Royal Business Bank 02/20/2015 250,000.00 250,000.00 250,000.00 1.300 1.282  1.300 693 02/23/2018
SYS10868 10868 Saigon Natl Bank 01/26/2015 249,000.00 249,000.00 249,000.00 1.050 1.050 1.065 300 01/26/2017
SYS10869 10869 Sterling Bank & Trust 02/03/2015 249,000.00 249,000.00 249,000.00 0.900 0.900 0.913 307 02/02/2017

Subtotal and Average 4,426,483.87 4,241,000.00 4,241,000.00 4,241,000.00 1.006  1.020 392
Managed Pool Accounts
SYS10738 10738 Cal Trust Money Market 0.00 0.00 0.00 0.340 0.335 0.340 1

Subtotal and Average 0.00 0.00 0.00 0.00 0.000 0.000 0
Local Agency Investment Funds
9840271 10278 Local Agency Investment Fund 4,850,000.00 4,850,000.00 4,850,000.00 0.506 0.499 0.506 1

Subtotal and Average 6,201,612.90 4,850,000.00 4,850,000.00 4,850,000.00 0.499 0.506 1
Passbook/Checking Accounts
SYS10728 10728 Heritage Oaks Bank 25,000.00 25,000.00 25,000.00 0.000 0.000 1

Subtotal and Average 272,175.23 25,000.00 25,000.00 25,000.00 0.000 0.000 1
Medium Term Notes
037833AX8 10887 Apple, Inc 05/28/2015 2,000,000.00 2,014,400.00 1,987,343.05 1.550 1.825 1.850 1,407 02/07/2020
06406HDF3 10929 Bank of New York Mellon 03/03/2016 985,000.00 1,004,680.30 997,926.39 2.450 2268 2299 1,701 11/27/2020
36962G3H5 10916 General Electric Capital Corp 02/12/2016 910,000.00 971,725.30 990,710.44 5.625 1.044 1.059 532 09/15/2017
48126EAA5 10915 JPMorgan Chase 02/12/2016 980,000.00 989,662.80 994,180.41 2.000 0.503 0.510 320 02/15/2017

Run Date: 04/19/2016 - 15:17

Portfolio PASO

AC
PM (PRF_PM2) 7.2.5

Report Ver. 7.3.1
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Portfolio Management Page 2
Portfolio Details - Investments
March 31, 2016

Average Purchase Stated YT™M YTM Days to Maturity
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Medium Term Notes
594918AP9 10823 MICROSOFT 02/14/2013 2,000,000.00 2,001,120.00 2,000,755.96 0.875 0.987 1.000 593 11/15/2017
949746QU8 10822 Wells Fargo & Company 02/13/2013 2,000,000.00 2,012,520.00 2,010,712.15 3.676 1.005 1.019 75 06/15/2016
Subtotal and Average 8,920,810.95 8,875,000.00 8,994,108.40 8,981,628.40 1271 1.289 743
Commercial Paper Disc. -Amortizing
06538BHW6 10922 Bank of Tokoyo Mitsubishi 03/03/2016 1,000,000.00 996,480.00 996,434.72 0.850 0.854 0.865 151 08/30/2016
09659BLR9 10923 BNP Paribas NY 03/03/2016 1,000,000.00 993,520.00 994,050.00 0.900 0.920 0.933 238 11/25/2016
90262CJ99 10920 UBS Finance Delaware 03/03/2016 1,000,000.00 996,240.00 996,198.61 0.850 0.872 0.884 161 09/09/2016
Subtotal and Average 2,793,048.21 3,000,000.00 2,986,240.00 2,986,683.33 0.882 0.894 183
Federal Agency Coupon Securities
3130A4RV6 10875 Federal Home Loan Bank 04/15/2015 2,000,000.00 2,000,420.00 2,000,000.00 1.350 1332 1.350 927 10/15/2018
3130A6LZ8 10908 Federal Home Loan Bank 12/03/2015 3,000,000.00 2,994,120.00 2,987,185.79 0.625 0.929 0.942 573 10/26/2017
3134G3Y38 10800 Federal Home Loan Mtg Corp 11/27/2012 2,000,000.00 1,999,660.00 2,000,000.00 0.900 0.888  0.900 605 11/27/2017
3134G32Y5 10805 Federal Home Loan Mtg Corp 12/28/2012 2,000,000.00 1,991,680.00 2,000,000.00 0.900 0.888  0.900 636 12/28/2017
3134G45D6 10828 Federal Home Loan Mtg Corp 05/30/2013 2,000,000.00 2,000,180.00 2,000,000.00 1.125 1110 1.125 784 05/25/2018
3137EADG1 10912 Federal Home Loan Mtg Corp 12/23/2015 1,480,000.00 1,515,460.80 1,494,410.05 1.750 1449 1470 1,154 05/30/2019
3135G0JA2 10899 Federal National Mtg Assn 11/03/2015 2,975,000.00 2,988,952.75 2,990,267.01 1.125 0.652  0.661 391 04/27/2017
3135G0ZY2 10904 Federal National Mtg Assn 11/09/2015 3,000,000.00 3,069,690.00 3,046,460.67 1.750 1515 1536 1,334 11/26/2019
3135G0D75 10909 Federal National Mtg Assn 12/03/2015 3,000,000.00 3,033,120.00 2,995,876.23 1.500 1.676 1.700 1,543 06/22/2020
3135G0D75 10911 Federal National Mtg Assn 12/23/2015 1,500,000.00 1,516,560.00 1,487,957.44 1.500 1.676 1.699 1,543 06/22/2020
3135G0H63 10914 Federal National Mtg Assn 01/28/2016 990,000.00 1,002,899.70 995,360.44 1.375 1.163 1.179 1,032 01/28/2019
3135G0ZA4 10917 Federal National Mtg Assn 02/18/2016 1,930,000.00 1,982,264.40 1,994,509.27 1.875 1.010 1.024 1,054 02/19/2019
3135G0J61 10918 Federal National Mtg Assn 03/08/2016 1,000,000.00 1,001,700.00 998,498.50 0.875 0.943  0.956 726 03/28/2018
Subtotal and Average 28,572,427.06 26,875,000.00 27,096,707.65 26,990,525.40 1170 1.186 939
Treasury Coupon Securities
912828WCO0 10900 U.S. Treasury 11/03/2015 1,000,000.00 1,024,570.00 1,007,027.45 1.750 1571 1593 1,674 10/31/2020
912828WD8 10901 U.S. Treasury 11/04/2015 1,995,000.00 2,016,665.70 2,003,753.39 1.250 1.067 1.082 943 10/31/2018
912828WCO0 10902 U.S. Treasury 11/09/2015 2,000,000.00 2,049,140.00 2,007,411.64 1.750 1.652 1.675 1,674 10/31/2020
912828WD8 10903 U.S. Treasury 11/09/2015 1,000,000.00 1,010,860.00 1,002,545.66 1.250 1.146  1.162 943 10/31/2018
912828WS5 10905 U.S. Treasury 12/03/2015 3,000,000.00 3,066,930.00 3,046,310.97 1.625 1336 1.354 1,185 06/30/2019
912828U71 10906 U.S. Treasury 12/03/2015 3,000,000.00 2,991,090.00 2,975,289.47 0.625 1.040 1.055 759 04/30/2018
912828D64 10907 U.S. Treasury 12/03/2015 1,890,000.00 1,890,926.10 1,891,739.03 0.500 0.582 0.590 152 08/31/2016
912828UL2 10913 U.S. Treasury 01/28/2016 990,000.00 1,001,404.80 998,100.57 1.375 1.319 1.337 1,400 01/31/2020
Subtotal and Average 15,156,787.78 14,875,000.00 15,051,586.60 14,932,178.18 1.190 1.206 1,034

Portfolio PASO

AC
Run Date: 04/19/2016 - 15:17 PM (PRF_PM2) 7.2.5



PasoCopy2016
Portfolio Management

Page 3
Portfolio Details - Investments
March 31, 2016
Average Purchase Stated YT™M YTM Days to Maturity
CUSIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity Date
Miscellaneous Coupon Securities

459200JE2 10928 IBM 03/03/2016 995,000.00 1,007,467.35 998,045.98 1.800 1.698 1.721 1,141 05/17/2019

Subtotal and Average 933,681.36 995,000.00 1,007,467.35 998,045.98 1.698 1.721 1,141

Total and Average 67,277,027.34 63,736,000.00 64,252,110.00 64,005,061.29 1.121 1.137 794

Portfolio PASO

AC

Run Date: 04/19/2016 - 15:17 PM (PRF_PM2) 7.2.5



PasoCopy2016
Portfolio Management
Portfolio Details - Cash

March 31, 2016

Page 4

Average Purchase Stated YTM  YTM Days to
CUsIP Investment # Issuer Balance Date Par Value Market Value Book Value Rate 360 365 Maturity
Passbook/Checking Accounts
999 10281 City of Paso Robles 4,100.00 4,100.00 4,100.00 0.000 0.000 1
001023004 10280 Heritage Oaks Bank 07/01/2015 4,566,073.58 4,566,073.58 4,566,073.58 0.000 0.000 1
Average Balance 0.00 1
Total Cash and Investments 67,277,027.34 68,306,173.58 68,822,283.58 68,575,234.87 1.121  1.137 794

Run Date: 04/19/2016 - 15:17

Portfolio PASO
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Portfolio Summary and Statistics

CITY OF PASO ROBLES INVESTMENT PORTFOLIO - 69330010

Account Summary

Description Par Value Market Value  Percent
U.5. Treasury Bond / Note 14,875,000.00 15,051,570.80 28.32
Federal Agency Bond / Note 26,875,000.00 27,096,705.03 50.99
Corporate Note 9,870,000.00 10,001,562.90 18.82
Commercial Paper 1,000,000.00 996,319.00 1.87
Managed Account Sub-Total 52,620,000.00 53,146,157.73 100.00%
Accrued Interest 196,385.72
Total Portfolio 52,620,000.00 53,342,543.45
Unsettied Trades 0.00 0.00

Maturity Distribution

9.22%

0.00%

28,11%

24.47%

21.97%

16.23%

0.00%

0 - & Months

5~ 12 Months

1-2 Years

1 - 3 Years

3 - 4 Years

4 - 5 Yoors

Cneer 5 Years

For the Month Ending March 31, 2016

Sector Allocation

Commercial Paper

US TSY Bond [ Mate 1.87%
28.32% Corporate Note
1B.82%
Fed Agy Bond [
Note

50,99%
Yield to Maturity at Cost 1.24%
Yield to Maturity at Market 0.99%
Duration to Worst 2.30
Welghted Average Days to Maturiby 929

E PFM Asset Management LLC

Account 69330010 Page 2
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E Managed Account Issuer Summary For the Month Ending March 31, 2016

CITY OF PASO ROBLES INVESTMENT PORTFOLIO - 69330010

Issuer Summary Credit Quality (S&P Ratings)

Market Value
Issuer of Holdings Percent
APPLE INC 2,014,398.00 3.79
BANK OF NEW YORK CO INC 1,004,676.36 1.88
FANNIE MAE 14,595,185.63 27.46
FEDERAL HOME LOAN BANKS 4,994,528.00 9.40
FREDDIE MAC 7,506,987 40 14.13
GENERAL ELECTRIC CO 971,725.30 1.83
IBM CORP 1,007,466.36 1.50
JP MORGAN CHASE & CO 989,658.88 1.86
MICROSOFT CORP 2,001,126.00 3.77
UBS AG 996,319.00 1.87
UNITED STATES TREASURY 15,051,570.80 28.31
WELLS FARGO & COMPANY 2,012,512.00 3.79
Total $53,146,157.73 100.00%

B4.92%

Account 69330010 Page 3

PFM Asset Management LLC



—

a— TN
a1 Y]

Managed Account Security Transactions & Interest For the Month Ending March 31, 2016

CITY OF PASO ROBLES INVESTMENT PORTFOLIO - 69330010
Transaction Type Principal Accrued Realized G/L Realized G/L Sale
Trade Settle Security Description CUSIP Par Proceeds Interest Total Cost Amort Cost Method
02/29/16 03/03/16  BANK OF NEW YORK MELLON CORP DE406HDF3 985,000.00 {991,599.50 (6.435.33) {998,034.83)

NOTE

DTD 11/27/2015 2.450% 11/27/2020
02/29/16  03/03/16 IBM CORP NOTES 459200)E2 995,000.00 {997.407.900 (696.50) (998, 104.40)

DTD 02/19/2016 1.800% 05/17/2019
03/01/16  03/03/16  UBS FINANCE DELAWARE LLC COMM 902620199 1,000,000.00 {995,513.89) 0.00 (995.513.89)

PAPER,

—~  0.000% 09/09/2016

03/04/16 03/08/16  FNMA NOTE 313560361 1,000,000.00 (998,350,001 {97.22) (998.447.22)

OTD 03/04/2016 0.875% 03/28/2018
Transaction Type Sub-Total 3,980,000.00 (3,982,871.29) (7,229.05) (3,990,100.34)

INTEREST

03/15/16 03/15/16 WELLS FARGO COMPANY CORPORATE 9497460U8 2,000,000.00 0.00 36,760.00 36,760.00

STEP NOTE

DTD 09/15/2010 3.676% 06/15/2016
03/15/16 03/15/16 GENERAL ELEC CAP CORP GLOBAL SR 36962GIHS §10,000.00 0.00 25,593.75 25,593.75

MTH

DTD 00/24/2007 5.625% 09/15/2017
03/28/16 03/2B/16  FNMA NOTE 3135G0J61 1,000,000.00 0.00 583.33 583.33

DTD 03/04/2016 0.875% 03/28/2018
03/29/16  03/29/16  FHLB NOTES (CALLED, OMD 03/29/19) 313044517 2,000,000.00 0.00 13,750.00 13,750.00

DTD 03/30/2015 1.375% 03/29/2016

Transaction Type Sub-Total 5,910,000.00 0.00 76,687.08 76,687.08
MATURITY

03/29/16 03/29/16  FHLB NOTES (CALLED, OMD 03/29/19) 3130A45L7 2,000,000.00 2.0:00,00:0.00 0.00 2.000,000.00 0.00 0.00
DTD 03/30/2015 1.375% 03/29/2016

Transaction Type Sub-Total 2,000,000.00 2,000,000.00 0.00 2,000,000.00 0.00 0.00
SELL

r Account 69330010 Page 10
&= PFM Asset Management LLC
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:E: Managed Account Security Transactions & Interest For the Month Ending March 31, 2016
CITY OF PASO ROBLES INVESTMENT PORTFOLIO - 69330010
Transaction Type Principal Accrued Realized GfL Realized G/L Sale
Trade Settle Security Description CUsIp Par Proceeds Interest Total Cost Amort Cost Method
03/04/16  03/08/16 US TREASURY NOTES 912828002 1,00:0,000.00 996,953.13 3,278.69 1,000,231.82 4,843.75 4,128.28 SPEC LOT

DTD 04/01/2013 0,750% 03/31/2018

Transaction Type Sub-Total 1,000,000.00 996,953.13 3,278.69 1,000,231.82 4,843.75 4,128.28
Managed Account Sub-Total (985,918.16) 72,736.72 (913,181.44) 4,843.75 4,128.28
Total Security Transactions ($985,918.16) £72,736.72 ($913,181.44) %4,843.75 %4,128.28

Account 69330010 Page 11

PFM Asset Management LLC



LAIF Regular Monthly Statement

Local Apency Investment Fund

Page 1 of 1

P.O. Box 942809
Sacramento, CA 94209-0001 : .
119 (]

(916) 653-3001 April 19, 201

CITY OF PASO ROBLES

FINANCE DIRECTOR PMIA Average Manthly Yields

1000 SPRING STREET

PASO ROBLES, CA 93446 Abeount Namiiss

9%-40-271
Tran Tyvpe Definitions March 2016 Statement
Effective Transaction Tran Confirm
Date Date  Type Number Authorized Caller Amount
322016 322006 RW 1494655 MICHAEL J. COMPTON =3,500,000.00
3me 306 RW 1494887 MICHAEL J. COMPTON =1 000, 00000
52016 3142016 RW 1495369 MICHAEL J. COMPTON =400,000.00
2006 3212016 RW 1495758 MICHAEL ), COMPTON = 700, (04D (W)
A2E2016 3282016 RW 1490196 MICHAEL J, COMPTON <400, OO0 (0
Account Summary
Total Deposit: 0.00 Beginning Balance: 12.850,000.00
Total Withdrawal: -8,000,000.00  Ending Balance: 4,850,000,00
https://laifms.treasurer.ca.gov/RegularStatement.aspx 4/19/2016



City of Paso Robles

821 Pine Street, Suite A

Paso Robles, CA Paso Robles,
(805)237-3999

PasoCopy2016
Maturing Investments
Sorted by Fund
March 31, 2016 - December 31, 9999

Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type Issuer Dealer Number Par Value Rate Comments

06/15/2016 949746QU8 10822 100 MTN  Wells Fargo & Company MS 2,000,000.00 3.676
June 2016 Subtotal 2,000,000.00

08/30/2016 06538BHW6 10922 100 ACP Bank of Tokoyo Mitsubishi PFM 1,000,000.00 0.850

08/31/2016 912828D64 10907 100 TRC U.S. Treasury PFM 1,890,000.00 0.500
August 2016 Subtotal 2,890,000.00

09/09/2016 90262CJ99 10920 100 ACP UBS Finance Delaware PFM 1,000,000.00 0.850

09/13/2016 SYS10878 10878 100 BCD  Community Valley Bank 250,000.00 1.200

09/26/2016 SYS10848 10848 100 BCD Habib American Bank 250,000.00 1.240
September 2016 Subtotal 1,500,000.00

11/05/2016 SYS10864 10864 100 BCD One United Bank 250,000.00 0.800

11/19/2016 SYS10882 10882 100 BCD First General Bank 249,000.00 0.850

11/21/2016 SYS10889 10889 100 BCD Premier Business Bank 249,000.00 0.900

11/25/2016 09659BLR9 10923 100 ACP BNP Paribas NY PFM 1,000,000.00 0.900
November 2016 Subtotal 1,748,000.00

01/15/2017 SYS10890 10890 100 BCD Mission National Bank 249,000.00 0.750

01/26/2017 SYS10868 10868 100 BCD Saigon Natl Bank 249,000.00 1.050
January 2017 Subtotal 498,000.00

02/02/2017 SYS10869 10869 100 BCD Sterling Bank & Trust 249,000.00 0.900

02/13/2017 SYS10881 10881 100 BCD  Community West Bank 249,000.00 0.840

02/15/2017 48126EAA5 10915 100 MTN  JPMorgan Chase PFM 980,000.00 2.000
February 2017 Subtotal 1,478,000.00

03/19/2017 SYS10877 10877 100 BCD  California Business Bank 249,000.00 0.900
March 2017 Subtotal 249,000.00

04/27/2017 3135G0JA2 10899 100 FAC Federal National Mtg Assn PFM 2,975,000.00 1.125
April 2017 Subtotal 2,975,000.00

07/21/2017 SYS10893 10893 100 BCD  Asian Pacific National Bank 249,000.00 0.850

07/21/2017 SYS10891 10891 100 BCD Pacific Enterprise Bank 250,000.00 1.010
July 2017 Subtotal 499,000.00

Run Date: 04/19/2016 - 15:11
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PasoCopy2016

Maturing Investments

Sorted by Fund Page 2
Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type lIssuer Dealer Number Par Value Rate Comments

09/15/2017 36962G3H5 10916 100 MTN General Electric Capital Corp PFM 910,000.00 5.625
September 2017 Subtotal 910,000.00

10/26/2017 3130A6LZ8 10908 100 FAC Federal Home Loan Bank PFM 3,000,000.00 0.625

10/27/2017 SYS10896 10896 100 BCD One West Bank 249,000.00 1.200
October 2017 Subtotal 3,249,000.00

11/02/2017 SYS10895 10895 100 BCD Pacific Alliance Bank 250,000.00 1.200

11/03/2017 SYS10897 10897 100 BCD IDB Bank 250,000.00 1.000

11/15/2017 594918AP9 10823 100 MTN MICROSOFT GS 2,000,000.00 0.875

11/27/2017 3134G3Y38 10800 100 FAC Federal Home Loan Mtg Corp GS 2,000,000.00 0.900
November 2017 Subtotal 4,500,000.00

12/28/2017 3134G32Y5 10805 100 FAC Federal Home Loan Mtg Corp GS 2,000,000.00 0.900
December 2017 Subtotal 2,000,000.00

02/17/2018 SYS10870 10870 100 BCD Bank of the West 250,000.00 1.300

02/23/2018 SYS10886 10886 100 BCD Royal Business Bank 250,000.00 1.300
February 2018 Subtotal 500,000.00

03/28/2018 3135G0J61 10918 100 FAC Federal National Mtg Assn PFM 1,000,000.00 0.875
March 2018 Subtotal 1,000,000.00

04/09/2018 3137EAEA3 10930 100 FAC Federal Home Loan Mtg Corp PFM 3,000,000.00 0.750
April 2018 Subtotal 3,000,000.00

05/25/2018 3134G45D6 10828 100 FAC Federal Home Loan Mtg Corp GS 2,000,000.00 1.125
May 2018 Subtotal 2,000,000.00

10/15/2018 3130A4RV6 10875 100 FAC Federal Home Loan Bank PJ 2,000,000.00 1.350

10/31/2018 912828WD8 10901 100 TRC U.S. Treasury PFM 1,995,000.00 1.250

10/31/2018 912828WD8 10903 100 TRC U.S. Treasury PFM 1,000,000.00 1.250
October 2018 Subtotal 4,995,000.00

01/28/2019 3135G0H63 10914 100 FAC Federal National Mtg Assn PFM 990,000.00 1.375
January 2019 Subtotal 990,000.00

02/19/2019 3135G0ZA4 10917 100 FAC Federal National Mtg Assn PFM 1,930,000.00 1.875
February 2019 Subtotal 1,930,000.00

Run Date: 04/19/2016 - 15:11
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Maturing Investments

PasoCopy2016

Sorted by Fund Page 3
Maturity Security Dealer's Phone Maturity Stated
Date CUSIP Investment # Fund Type lIssuer Dealer Number Par Value Rate Comments

05/17/2019 459200JE2 10928 100 MC1  IBM PFM 995,000.00 1.800

05/30/2019 3137EADG1 10912 100 FAC Federal Home Loan Mtg Corp PFM 1,480,000.00 1.750
May 2019 Subtotal 2,475,000.00

06/30/2019 912828WS5 10905 100 TRC U.S. Treasury PFM 3,000,000.00 1.625
June 2019 Subtotal 3,000,000.00

11/26/2019 3135G0ZY2 10904 100 FAC Federal National Mtg Assn PFM 3,000,000.00 1.750
November 2019 Subtotal 3,000,000.00

01/31/2020 912828UL2 10913 100 TRC U.S. Treasury PFM 990,000.00 1.375
January 2020 Subtotal 990,000.00

02/07/2020 037833AX8 10887 100 MTN  Apple, Inc GS 2,000,000.00 1.550
February 2020 Subtotal 2,000,000.00

06/22/2020 3135G0D75 10909 100 FAC Federal National Mtg Assn PFM 3,000,000.00 1.500

06/22/2020 3135G0D75 10911 100 FAC Federal National Mtg Assn PFM 1,500,000.00 1.500
June 2020 Subtotal 4,500,000.00

10/31/2020 912828WCO 10900 100 TRC U.S. Treasury PFM 1,000,000.00 1.750

10/31/2020 912828WCO0 10902 100 TRC U.S. Treasury PFM 2,000,000.00 1.750
October 2020 Subtotal 3,000,000.00

11/27/2020 06406HDF3 10929 100 MTN Bank of New York Mellon PFM 985,000.00 2.450
November 2020 Subtotal 985,000.00

Run Date: 04/19/2016 - 15:11

Total

58,861,000.00
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