County of Nevada ~
Office of the Treasurer & Tax. Collector

Tina M. Vernon 950 Maidu Avenue
Treasurer & Tax Coliector PO Box 128
Nevada City, CA 9595%8-C128

{530) 265-1285

to@oo.nevada.ca.us

May 2, 2016

Board of Supervisors

County of Nevada

Nevada City, CA 95959
Honorable Board of Supervisors:

The following report represents the Treasury’s Portfolio as of April 30, 2016.

Portfolio Review for Month Ending April 30, 2016

Portfolio Composition

Book Value of Assets Held $235,615,521.03
Market Value of Assets Held $236,609,711.42
Cash at Month End $10,099,546.32
Assets Maturing Within 90 days (does not include cash) 49.61 %
Weighted Average Maturity 452 days

Return of Assets

Total Earnings Month Ended $96,719.00
Total Earnings Fiscal YTD $1.,396,706.02
Yield to Maturity @ Cost Month Ended 0.98 %

The Treasury has received $68,617,767.63 in receipts and has paid approved expenditures of
$30,439,644.73 for a net increase of $38,178,122.90 for the month of April 2016. Of these
funds, the average percent invested for the month of April is 94.10%. Please see attached
reports for details.

{/ ﬁ?ﬁe"tf‘ﬂly Submitted,

Tina M. Vernon
Treasurer & Tax Collector ** see next page for Apportioned Interest Information
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Apportioned Interest Information

First quarter interest apportionment
First Quarter Interest Earned
Cost of doing business-Treasurer

Cost of doing business- Auditor

Net Interest Apportioned

Second quarter interest apportionment
Second Quarter Interest Earned

Cost of doing business-Treasurer

Cost of doing business- Auditor

Net Interest Apportioned

Third guarter interest apportionment
Third Quarter Interest Earned

Cost of doing business-Treasurer
Cost of doing business- Auditor

Net Interest Apportioned

Fourth quarter interest apportionment
Fourth Quarter Interest Earned
Cost of doing business-Treasurer

Cost of doing business- Auditor

Net Interest Apportioned

Nevada County Treasurer & Tax Collector

WWW. VI evadacounty.cony ne e

Reciprocal
0.2266336983%

$424,520.91
($47,354.43)
$16,776.28

$360,390.20

0.1685865319%

$366,105.78
($49,178.72)

($16,966.90)
$299,960.16

0.2372182327
$509,360.33

($40,561.02)
($16,534.52)

$452,264.79

Interest Rate

0.91%

0.67%

0.95%

---------------------------------------------------------



NEVADA COUNTY TREASURER PORTFOLIO REPORTS

The following reports reflect the County of Nevada’s Treasurer’s Investment Pool
Portfolio for the period ending April 30, 2016. These reports have two primary
objectives: (1) to provide information regarding portfolio holdings as to
compliance with California Government Code Sections 53601 and 53635, as well
as the County Treasurer’s Statement of Investment Policy, and (2) to detail
portfolio characteristics of the portfolio’s investment holdings.

Portfolio Holdings by Asset Class Summary
- Provides a snap shot of the entire Nevada County Portfolio at month end.
Includes liquid assets and cash.

Distribution by Security Sector — Chart
- A month-to-month comparison of distribution by Security Sector for the
Investment Portfolio. The Investment Portfolio includes all marketable
securities in addition to all highly liquid securities such as LAIF, CAMP
and the Money Market Account. Calculates percentage of each sector to
ensure compliance with Investment Policy.

Distribution by Maturity Range — Chart
- Provides an overview of portfolio liquidity and month to month changes for
the Investment Portfolio.

Total Rate of Return- Book Value by Month - Chart
- Checks performance of the Fixed Income portfolio based on Investment
Policy performance standards using the three-year Treasury benchmark.
The Fixed Income Portfolio includes only the marketable securities and
excludes LAIF, CAMP and the Money Market Account.

Transaction Summary by Action
- All transactions occurring for the month of report.

Portfolio Holdings by Asset Class - Detail Report
- Detailed listing of all securities held in the portfolio at month end.
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