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Investment Portfolio as of January 2022 - $321M
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Internally Externally
managed managed
$76,844,940 $73,320,875
24% 23%

Investment pools
$171,453,946
53%
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Benchmark Performance 12/31/2021 1/31/2022
Performance | Total Portfolio Summary Weighted Average Yield  0.75% 0.76%
January 31, 2022 Treasury | 1 Year  0.30% 0.55%
Treasury | 2 Year 0.68% 0.98%

e
INVESTMENT January 2022 Total Portfolio

po RTFO I_l O Compliance

% of 1 Days to ‘. .
Asset Catey . 2l . Cost Val 1] ]
sset Category Portfolio YTM @Cost Maturity ost Value Market Value! Book Value! Municipal Bonds,
US Treasury, 5.28% 0.21% Money Market,
. ,
Maney Market 0.25% 0.00 1 792,686 792,686 792,686 US Agency | MES, 0.25%
Investment Poals 53.31% 050 1 171,453,946 171,453,946 171,453,946 pr
53.56% 1441 050 1 172,246,632 172,245,632 172,246,632
STAKEHOLDERS Certificate of Deposit 111% 113 163 3,555,000 3,570,880 3,555,000
Medium-Term Corporate Bonds 9.33% 107 1,120 30,630,256 30,010,249 30,514,063
US Agency 154% 106 783 5,055,864 4,948,382 5,012,416 US Agency, 1.54% Investment Pools,
US Agency | MBS 28.97% 101 1,135 94,312,045 93,180,744 94,298,017 53.31%
US Treasury 5.28% 122 1,075 17,190,498 16,985,167 17,137,182
Municipal Bonds 0.21% 190 594 675,305 677,737 669,357 )
46.44% 105 1,088 151,418,969 149,373,159 151,186,035 Medium-Term
Corporate Bonds, Certificate of
REPORTING TOTAL PORTFOLIO | Averagel  100.00% 0.76% 506 323,665,601 321,619,791 323,432,667 9.33% Deposit, 1.11%
December 2021 Total Portfolio
Compliance
% of 1 Days to ‘. .
Asset Category . YTM @Cost?! N CostValue  Market Valuel!!  Book value®
Portfolio Maturity Municipal Bonds,
US Treasury, 5.62% 0.22%
Maney Market 0.10% 0.00 1 325,580 325,580 325,580 US Agency | MBS, Money Market
Investment Poals 52.79% 0.48 1 163,778,095 163,778,095 163,778,085 28.95% o1
52.89% 1441 0.00 1 164,103,675 164,103,675 164,103,675
Certificate of Depasit 1.15% 113 194 3,555,000 3,576,265 3,555,000
Medium-Term Corporate Bonds 9.55% 105 1,125 29,907,129 29,618,913 29,788,809
US Agency 161% 106 813 5,066,083 4,998,828 5,025,248 US Agency, 1.61% |rvestment Pools
US Agency | MBS 28.95% 10 1,163 90,165,664 89,868,940 90,153,876 52799,
US Treasury 5.62% 124 1,009 17,429,912 17,432,336 17,384,773
Municipal Bonds 0.22% 190 625 675,305 682,444 669,579 )
7.11% 0.00 523 146,799,093 136,177,725 146,577,286 Medium-Term
e g o5 i 2 Corporate Baifiate of Deposit,
TOTAL PORTFOLIO | Average™  100.00% 0.75% 523 310,902,768 310,281,400 310,680,961 9.55%  115%
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City of San Mateo

Transactions Summary

IAC | Transactional Detail Report
Group By: Action

Portfolio / Report Group: Report Group | Total Portfolio
Begin Date: 12/31/2021, End Date: 01/31/2022

Description [ cusipmicker | Portfolio Name [ YTM @ Cost [ Seftiement Date | Maturity Date | Face Amount/Shares | Principal |  Price | Interest/Dividends [ Total

Buy

BMW Vehicle Lease 1.1 3/25/2025 BNY | External 1.105) 1/19/2022 3/25/2025 240,000.00 239,964.12 99.98505 0.00 239,964 12
FHLB 1 1/10/2025-23 BNY | City of San Mateo 1.000 1/10/2022 1/10/2025 5,000,000.00 5,000,000.00 100 0.00 5,000,000.00
GM Financial 1.26 11/16/2026 BNY | External 1.262 1/19/2022 11/16/2026 155,000.00 154,986 53 99.99131 0.00 154,986.53
Target Corp 1.95 1/15/2027-26 BNY | External 1.986 1/24/2022 1/15/2027 425,000.00 424,277 .50 99.83 0.00 424 277.50
Toyota Motor Credit 1.45 1/13/2025-22 BNY | External 1.496) 1/13/2022 1/13/2025 545,000.00 644,135.70 99.866 0.00 644,135.70.
Sub Tofal / Average Buy 6,465,000.00 6,463,363.85 0.00 6,463,363.85
Deposit

BONY | Dreyfus MM Cash Equivalents 0.000 1/31/2022|N/A 2.23 2.23 100 0.00; 2.23
BONY | Dreyfus MM Cash Equivalents 0.000 1/31/2022|NIA 10,154.77 10,154.77 100 0.00 10,154.77
BONY | Dreyfus MM Cash Equivalents 0.000 1/31/2022|NFA 11,488.83 11,488.83 100 0.00! 11,488.83
BONY | Dreyfus MM Cash Equivalents 0.000 1/31/2022|N/A 74,422.36 74,422 .36 100 0.00 74,422.36
BONY | Dreyfus MM Cash Equivalents 0.000 1/31/2022|N/A 158,156.67 158,156.67 100 0.00! 158,156.67
BONY | Dreyfus MM Cash Equivalents 0.000 1/31/2022|NFA 1,676,245.50 1,676,245.50 100 0.00] 1,676,245.50
California Asset Management Program LGIP CAMP Investment Pools 0.000 1/31/2022 |NFA 877.59 877.59 100 0.00 877.59
Local Agency Investment Fund LGIP LAIF-CITY Investment Pools 0.000 1/14/2022|NfA 34.977.41 34,977.41 100 0.00! 34,977.41
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/31/2022 |NFA 34.865.12 34,865.12 100 0.00 34,865.12
San Mateo County Pool LGIP SMCOUNTYPQOL |Investment Pools 0.000 1/31/2022|NfA 9,351,802.21 9,351,802.21 100 0.00f 9,351,802.21
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/28/2022 |NIA 365,374.47 365,374.47 100 0.00 365,374.47
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/27/2022 |NFA 28,572 68 28,572.68 100 0.00 28,572.68
San Mateo County Pool LGIP SMCOUNTYPQOL |Investment Pools 0.000 1/26/2022 |NIA 3,603,125.72 3,603,125.72 100 0.00 3,603,125.72
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/24/2022 |NiA 215,618.70 215,618.70 100 0.00 215,618.70.
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/20/2022|N/A 22,581.36 22,581.36 100 0.00 22,581.36
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/13/2022 |NIA 2,388,003.53 2,388,003.53 100 0.00 2,388,003.53
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/12/2022|N/A 60,817.73 60,817.73 100 0.00 60,817.73
San Mateo County Pool LGIP SMCOUNTYPOOL |Investment Pools 0.000 1/1/2022[N/A 169,233.97 169,233.97 100 0.00 169,233.97
Sub Total / Average Deposit 18,206,320.85| 18,206,320.85 0.00] 18,206,320.85
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Interest Earnings Validation
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Mortgage Backed Securities - Paydowns
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Rich Lee
Finance Director
City of San Mateo

rlee@cityofsanmateo.org

650-455-1308
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