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City of Hercules, California
Investment Portfolio Summary Report
For the Quarter Ended December 31, 2019

Average
Book % of Duration Average Market
Value Total in Days Yield Value

Cash on Hand $2,255 $2,255
Cash on Deposit 7,276,488        1 1.54% 7,276,488     

Total Cash on Hand 7,278,743        9.77% 1 1.54% 7,278,743     

Local Agency Investment Fund (LAIF) 37,851,504      50.81% 1 2.29% 37,853,869   
Irrevocable Trust (Pension) 1,713,801        2.30% 1 1.27% 1,713,801     
Irrevocable Trust (OPEB) 2,549,825        3.42% 1 1.27% 2,549,825     
Investments with Bond Trustees 25,104,283      33.70% 1 1.81% 25,104,283   

Total Portfolio $74,498,156 100.00% 1 1.73% $74,500,521

Amount over (under) Market Value vs. Book Value $2,365
% of Portfolio 0.0032%

General Fund All Other Funds
FY 18-19 Investment Earnings 298,626           1,059,511           
FY 19-20 Fiscal Year to Date Investment Earnings 134,368           529,571              

Note:  Yield shown does not account for change in market value of investments.

I verify that this investment portfolio is in conformity with all state laws and the City's investment policy,
which will be reviewed annually by the City Council of the City of Hercules. 

Edwin Gato, Finance Director

Investments by Type

Cash on Hand

LAIF

Irrevocable Trust
(Pension)

Irrevocable Trust
(OPEB)

Investments with
Trustees
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01/13/20 1.98 1.99 220
01/14/20 1.97 1.99 221
01/15/20 1.96 1.99 228
01/16/20 1.95 1.99 226
01/17/20 1.95 1.99 224
01/18/20 1.95 1.98 224
01/19/20 1.95 1.98 224
01/20/20 1.95 1.98 224
01/21/20 1.95 1.98 219
01/22/20 1.95 1.98 218
01/23/20 1.94 1.98 216
01/24/20 1.94 1.98 218
01/25/20 1.94 1.97 218
01/26/20 1.94 1.97 218
01/27/20 1.94 1.97 216
01/28/20 1.94 1.97 215
01/29/20 1.94 1.97 216
01/30/20 1.93 1.97 215
01/31/20 1.93 1.97 215
02/01/20 1.93 1.97 215
02/02/20 1.93 1.96 215
02/03/20 1.92 1.96 213
02/04/20 1.92 1.96 211

Jan 2020 1.967 02/05/20 1.92 1.96 212
Dec 2019 2.043 02/06/20 1.92 1.96 211
Nov 2019 2.103 02/07/20 1.92 1.96 210

02/08/20 1.92 1.96 210
02/09/20 1.92 1.96 210
02/10/20 1.92 1.96 209
02/11/20 1.92 1.96 208
02/12/20 1.92 1.95 206

Average Life(1):

View Prior Month Daily Rates

*Daily yield does not reflect capital gains or losses

226
2.11%Quarter to Date(1):

LAIF Quarterly Performance

0.0000625008577897
1.001770298

Earnings Ratio(2):
Fair Value Factor(1):

Daily(1): 2.02%

PMIA Daily Rates(1)

Date Daily Yield*
Quarter to 
Date Yield

Average 
Maturity   
(in days)

Apportionment Rate(2): 2.29

Quarter Ended 12/31/19

Treasuries
48.54%

Agencies
19.74%

Certificates of 
Deposit/Bank 

Notes
17.49%

Time Deposits
4.72%

Commercial 
Paper
8.88%

Loans
0.61%

Pooled Money Investment Account
Portfolio Composition (1)

01/31/20
$100.6 billion

Percentages may not total 100% due to rounding

Notes: The apportionment rate includes interest earned on the CalPERS Supplemental Pension Payment pursuant to
Government Code 20825 (c)(1) and interest earned on the Wildfire Fund loan pursuant to Public Utility Code 3288 (a). 

Source:
(1) State of California, Office of the Treasurer
(2) State of Calfiornia, Office of the Controller

PMIA Average Monthly 
Effective Yields(1)

PMIA/LAIF Performance Report
as of 02/12/2020
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