
 
COMMUNICATIONS AND REPORTS 

September 15, 2020 
 
 The following communications and reports were received, duly noted, and ordered 
placed on file with the Clerk:  
 
 MONTHLY STATEMENTS/REPORTS 
 
A. Office of the Washoe County Treasurer, Monthly Statement for month ending July 

31, 2020. 
 
B. Office of the Clerk of the Court, Monthly Statement for month ending August 31, 

2020. 
 
 ANNUAL STATEMENTS/REPORTS 
 
A. Office of the Washoe County Treasurer, Investment Portfolio Annual Report for 

Fiscal Year ending June 30, 2020. 
 
 FULLY EXECUTED DOCUMENTS 
 
A. Sports Complex and Golf Course Effluent Reuse Agreement, dated February 9, 

1999 (original Minute Item No. 99-0241). 
 
B. Interlocal Agreement – RAVEN Fire Training, Monitoring and Suppression 

Personnel and Equipment, commencing April 1, 2011 and ending October 31, 2011 
(original Minute Item No. 10-0940). 

 
C. Results of Vote on WC-2 for each of the five Commissioner Districts, submitted by 

K. Simon on January 25, 2011 (original Minute Item No. 11-0090). 
 
D. Summary of Impacts to County Government of Proposed 2011-2013 Executive 

Budget, submitted by Washoe County Manager John Slaughter on January 25, 2011 
(original Minute Item No. 11-0093). 

 
E. Collected letters and emails regarding Agenda Item 20, submitted by public 

commenters and local organizations to the Board of County Commissioners for the 
meeting held on January 25, 2011 (original Minute Item No. 11-0094). 

 
F. Resolution of Intent to Lease, adopted by the Washoe County Board of County 

Commissioners on March 22, 2011 (original Minute Item No. 11-0243). 
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Washoe County
Portfolio Summary
Period Ended June 30, 2020
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Portfolio Issuer Summary
For the Year Ended June 30, 2020

Market Value % of Portfolio % Allowed by 
Plan In Compliance

U.S. Treasuries $132,046,420 23% 100% 

Federal Agency Securities $142,526,420 25% 100% 

Non-Callable $142,526,420 25%

Agency Mortgage-Backed Securities $638,113 0.1% 40% 

Collateralized Mortgage Obligations $15,489,540 3% 40% 

Certificates of Deposit $57,563,210 10% 20% 

Corporate Notes $67,477,447 12% 20% 

Commercial Paper $10,003,159 2% 20% 

Asset-Backed Securities $11,493,444 2% 20% 

Money Fund $20,946,701 4% 100% 

Nevada LGIP $110,812,421 19% 20% 

TOTAL $568,996,875 100%
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Portfolio Issuer Summary
For the Year Ended June 30, 2020

Issuer Summary Market Value %
U.S. Treasury $132,046,420 23%
Federal National Mortgage Assoc $112,511,208 20%
Nevada LGIP $110,812,421 19%
Federal Home Loan Mortgage Corp $29,565,221 5%
Wells Fargo, GVIXX $20,292,469 4%
Bank Of Montreal Chicago $20,080,407 4%
Mitsubishi Ufj Financial Group Inc $10,003,159 2%
Federal Home Loan Bank $9,328,830 2%
Wal-Mart $7,886,205 1%
Swedbank NY $7,723,629 1%
Westpac Banking Corp. NY $7,708,943 1%
Apple Inc. $7,429,889 1%
Federal Farm Credit Bank $7,248,812 1%
Bank of New York Mellon $7,232,032 1%
Nordea Bank $6,120,392 1%
Skandinav Enskilda Bank $5,632,136 1%
US Bancorp $5,525,073 1%
Blackrock Inc. $5,386,314 1%
Toyota $5,039,414 1%
Toyota Auto Receivables Owner Trust $5,019,020 1%
Citigroup $3,918,811 1%
Bank of America $3,871,660 1%
Societe Generale NY CD $3,823,598 1%
Credit Agricole $3,618,997 1%
Goldman Sachs $3,606,702 1%
JP Morgan Chase $3,583,963 1%
Amazon Inc. $3,580,840 1%
Adobe $3,005,453 1%
Home Depot Inc $2,943,344 1%
DNB Bank $2,855,108 1%

2



© PFM

Portfolio Issuer Summary
For the Year Ended June 30, 2020

Issuer Summary Market Value %

Honda Auto Receivables Owner Trust $2,661,970 0.5%

PepsiCo $2,470,986 0.5%

Branch Banking & Trust $1,996,761 0.4%

CarMax Auto Owner Trust $1,363,276 0.4%

Hyundai Auto Receivables $1,023,693 0.2%

Ally Auto Receivables Trust $797,673 0.2%

Wells Fargo MMF $654,232 0.1%

Total $568,996,875 100%
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Portfolio Credit Allocation
For the Year Ended June 30, 2020

Detail may not add to total due to rounding.
1. The "BBB+" category comprises securities rated A or better by Moody's and/or Fitch.
2. The "Not Rated" category comprises asset-backed securities rated Aaa by Moody's.

1

2

4



© PFM

Aggregate Maturity Distribution
For the Year Ended June 30, 2020
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Portfolio Performance
For the Year Ended June 30, 2020

• The County earned $11.0 million on an accrual basis through the portfolio assets in the pool, $1.7
million higher than the prior fiscal year.

• At fiscal year end, the County’s aggregate portfolio yield to maturity at cost was 1.71%.

Asset Size Total Return1,2

(Fiscal Year 2019/2020)

Group A (Liquidity) $170,188,428 1.96%

Group B (Core) $398,808,447 5.56%

1. Excludes Bank of America deposits and the LGIP.
2. The return for the Group A portfolio benchmark for the year was 1.47% and the return for the Group B portfolio benchmark for the year

was 5.53%, resulting in 0.49% outperformance over the benchmark for the Group A portfolio, and 0.03% underperformance versus the
benchmark for the Group B portfolio.
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WASHOE COUNTY GROUP A PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

U.S. Treasury Bill

A-1+ P-1 5/29/2020 5/29/2020  8,999,111.75  0.00  8,999,973.88  8,999,971.200.10UNITED STATES TREASURY BILL

DTD 01/02/2020 0.000% 07/02/2020

912796UB3  9,000,000.00

 0.10  8,999,971.20 8,999,973.88 0.00 9,000,000.00  8,999,111.75Security Type Sub-Total

Commercial Paper

A-1 P-1 6/1/2020 6/1/2020  9,999,749.04  0.00  10,002,503.44  10,003,159.490.33MUFG BANK LTD/NY COMM PAPER

DTD 05/19/2020 0.000% 11/25/2020

62479LLR4  10,016,000.00

 0.33  10,003,159.49 10,002,503.44 0.00 10,016,000.00  9,999,749.04Security Type Sub-Total

Certificate of Deposit

A-1 P-1 4/2/2020 4/3/2020  20,035,000.00  61,913.72  20,035,000.00  20,080,407.021.25BANK OF MONTREAL CHICAGO CERT 

DEPOS

DTD 04/03/2020 1.250% 10/02/2020

06367BLJ6  20,035,000.00

 1.25  20,080,407.02 20,035,000.00 61,913.72 20,035,000.00  20,035,000.00Security Type Sub-Total

 39,033,860.79 39,051,000.00  61,913.72  39,037,477.32  39,083,537.71 0.75 Managed Account  Sub Total

$61,913.72 $39,037,477.32 $39,083,537.71 Securities Sub-Total

Accrued Interest $61,913.72 

Total Investments $39,145,451.43 

 0.75%$39,051,000.00 $39,033,860.79

Bolded items are forward settling trades.
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

U.S. Treasury Bond / Note

AA+ Aaa 11/22/2016 11/23/2016  2,976,943.75  27,388.19  2,929,300.28  2,980,132.181.78US TREASURY NOTES

DTD 07/31/2014 2.250% 07/31/2021

912828WY2  2,915,000.00

AA+ Aaa 12/1/2016 12/5/2016  7,486,226.56  49,868.48  7,466,458.10  7,618,525.001.92US TREASURY NOTES

DTD 09/02/2014 2.000% 08/31/2021

912828D72  7,460,000.00

AA+ Aaa 11/22/2019 11/22/2019  5,083,572.27  30,061.03  5,047,189.81  5,142,396.881.65UNITED STATES TREASURY NOTES

DTD 10/15/2018 2.875% 10/15/2021

9128285F3  4,970,000.00

AA+ Aaa 4/3/2017 4/5/2017  1,851,428.12  6,200.00  1,843,332.63  1,884,850.001.86US TREASURY NOTES

DTD 10/31/2014 2.000% 10/31/2021

912828F96  1,840,000.00

AA+ Aaa 12/13/2019 12/16/2019  2,046,484.38  7,343.75  2,033,335.94  2,073,750.001.64UNITED STATES TREASURY NOTES

DTD 11/15/2018 2.875% 11/15/2021

9128285L0  2,000,000.00

AA+ Aaa 12/15/2017 12/18/2017  2,996,114.06  4,498.60  3,021,067.89  3,102,813.432.09US TREASURY NOTES

DTD 11/30/2016 1.750% 11/30/2021

912828U65  3,035,000.00

AA+ Aaa 7/27/2017 7/28/2017  5,316,730.08  286.41  5,285,836.79  5,414,101.831.79US TREASURY NOTES

DTD 01/03/2017 2.000% 12/31/2021

912828U81  5,270,000.00

AA+ Aaa 9/22/2016 9/23/2016  2,662,957.03  147.25  2,582,156.08  2,624,507.941.25US TREASURY NOTES

DTD 12/31/2014 2.125% 12/31/2021

912828G87  2,550,000.00

AA+ Aaa 7/6/2017 7/11/2017  5,220,398.05  40,949.18  5,226,660.94  5,370,556.251.92US TREASURY NOTES

DTD 01/31/2017 1.875% 01/31/2022

912828V72  5,230,000.00

AA+ Aaa 3/15/2017 3/17/2017  1,977,848.44  11,786.11  2,002,534.00  2,067,579.012.14US TREASURY NOTES

DTD 03/02/2015 1.750% 02/28/2022

912828J43  2,015,000.00

AA+ Aaa 8/1/2019 8/5/2019  2,537,226.56  4,268.85  2,532,525.83  2,631,037.501.79US TREASURY NOTES

DTD 11/30/2015 2.000% 11/30/2022

912828M80  2,520,000.00

AA+ Aaa 12/13/2019 12/16/2019  2,029,453.13  115.49  2,024,204.06  2,097,500.001.63US TREASURY NOTES

DTD 12/31/2015 2.125% 12/31/2022

912828N30  2,000,000.00

AA+ Aaa 2/26/2015 2/27/2015  4,543,242.19  33,873.63  4,514,250.60  4,715,156.251.87US TREASURY NOTES

DTD 02/15/2013 2.000% 02/15/2023

912828UN8  4,500,000.00

AA+ Aaa 4/2/2019 4/4/2019  4,275,935.16  23,306.32  4,330,295.79  4,611,507.812.28US TREASURY NOTES

DTD 08/01/2016 1.250% 07/31/2023

912828S92  4,465,000.00

AA+ Aaa 7/1/2019 7/3/2019  6,403,007.81  29,872.62  6,426,234.89  6,745,781.251.75US TREASURY  NOTES

DTD 08/31/2016 1.375% 08/31/2023

9128282D1  6,500,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

U.S. Treasury Bond / Note

AA+ Aaa 9/23/2019 9/25/2019  4,014,527.34  35,387.57  3,982,446.80  4,161,609.381.62UNITED STATES TREASURY NOTES

DTD 08/31/2018 2.750% 08/31/2023

9128284X5  3,850,000.00

AA+ Aaa 1/7/2019 1/9/2019  8,642,562.50  15,838.80  8,690,075.83  9,377,500.002.52US TREASURY NOTES

DTD 11/30/2016 2.125% 11/30/2023

912828U57  8,800,000.00

AA+ Aaa 1/30/2019 1/31/2019  310,920.31  22.11  310,655.24  336,204.672.56US TREASURY N/B

DTD 12/31/2018 2.625% 12/31/2023

9128285U0  310,000.00

AA+ Aaa 6/3/2019 6/5/2019  6,160,476.37  56,984.34  6,138,473.59  6,507,555.771.89US TREASURY N/B NOTES

DTD 01/31/2017 2.250% 01/31/2024

912828V80  6,065,000.00

AA+ Aaa 4/2/2019 4/4/2019  4,265,902.34  30,541.10  4,274,540.92  4,600,328.342.30US TREASURY N/B NOTES

DTD 02/28/2017 2.125% 02/29/2024

912828W48  4,300,000.00

AA+ Aaa 6/3/2019 6/5/2019  4,068,351.56  13,646.74  4,064,334.91  4,324,640.631.90US TREASURY N/B NOTES

DTD 05/01/2017 2.000% 04/30/2024

912828X70  4,050,000.00

AA+ Aaa 1/3/2018 1/4/2018  1,567,062.50  86.96  1,579,700.82  1,712,500.002.34US TREASURY N/B NOTES

DTD 06/30/2017 2.000% 06/30/2024

912828XX3  1,600,000.00

AA+ Aaa 7/1/2019 7/3/2019  6,567,031.25  353.26  6,553,654.40  6,957,031.251.78US TREASURY N/B NOTES

DTD 06/30/2017 2.000% 06/30/2024

912828XX3  6,500,000.00

AA+ Aaa 10/1/2019 10/3/2019  5,015,529.30  26,013.25  4,993,827.56  5,256,556.251.50US TREASURY NOTES

DTD 10/02/2017 2.125% 09/30/2024

9128282Y5  4,870,000.00

AA+ Aaa 11/1/2019 11/5/2019  1,998,265.43  7,335.12  1,989,966.62  2,101,591.501.57US TREASURY N/B

DTD 10/31/2017 2.250% 10/31/2024

9128283D0  1,935,000.00

AA+ Aaa 1/3/2018 1/4/2018  1,582,375.00  4,597.83  1,587,953.39  1,762,750.082.40US TREASURY N/B

DTD 11/16/2015 2.250% 11/15/2025

912828M56  1,600,000.00

AA+ Aaa 12/13/2019 12/16/2019  2,116,242.19  107.00  2,114,895.48  2,282,437.501.75UNITED STATES TREASURY NOTES

DTD 07/01/2019 1.875% 06/30/2026

9128287B0  2,100,000.00

AA+ Aaa 2/3/2020 2/5/2020  678,278.91  33.63  677,129.15  717,337.501.42UNITED STATES TREASURY NOTES

DTD 07/01/2019 1.875% 06/30/2026

9128287B0  660,000.00

AA+ Aaa 9/3/2019 9/5/2019  1,259,521.48  7,057.01  1,258,395.12  1,331,640.631.38US TREASURY N/B NOTES

DTD 08/15/2016 1.500% 08/15/2026

9128282A7  1,250,000.00

AA+ Aaa 10/22/2019 10/24/2019  400,491.21  2,286.47  400,946.26  431,451.561.67US TREASURY N/B NOTES

DTD 08/15/2016 1.500% 08/15/2026

9128282A7  405,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

U.S. Treasury Bond / Note

AA+ Aaa 1/3/2020 1/7/2020  700,191.41  33.29  700,178.20  758,078.161.75UNITED STATES TREASURY NOTES

DTD 12/31/2019 1.750% 12/31/2026

912828YX2  700,000.00

AA+ Aaa 2/26/2020 2/27/2020  598,434.38  4,742.31  596,671.98  628,775.001.28US TREASURY N/B NOTES

DTD 08/15/2017 2.250% 08/15/2027

9128282R0  560,000.00

AA+ Aaa 2/3/2020 2/5/2020  676,300.00  5,419.78  674,358.19  718,600.001.45US TREASURY N/B NOTES

DTD 08/15/2017 2.250% 08/15/2027

9128282R0  640,000.00

AA+ Aaa 10/22/2019 10/24/2019  395,333.59  3,217.99  393,984.11  426,668.751.70US TREASURY N/B NOTES

DTD 08/15/2017 2.250% 08/15/2027

9128282R0  380,000.00

AA+ Aaa 9/3/2019 9/5/2019  1,116,568.36  8,891.83  1,109,684.35  1,178,953.131.40US TREASURY N/B NOTES

DTD 08/15/2017 2.250% 08/15/2027

9128282R0  1,050,000.00

AA+ Aaa 9/18/2019 9/19/2019  1,040,039.06  2,873.64  1,036,195.10  1,125,937.501.72US TREASURY N/B

DTD 11/15/2017 2.250% 11/15/2027

9128283F5  1,000,000.00

AA+ Aaa 9/3/2019 9/5/2019  1,120,273.44  10,820.74  1,109,229.05  1,183,750.001.44UNITED STATES TREASURY NOTES

DTD 08/15/2018 2.875% 08/15/2028

9128284V9  1,000,000.00

AA+ Aaa 10/22/2019 10/24/2019  398,676.95  3,949.57  396,050.19  432,068.751.74UNITED STATES TREASURY NOTES

DTD 08/15/2018 2.875% 08/15/2028

9128284V9  365,000.00

AA+ Aaa 2/3/2020 2/5/2020  672,093.55  6,546.55  668,926.32  716,168.751.49UNITED STATES TREASURY NOTES

DTD 08/15/2018 2.875% 08/15/2028

9128284V9  605,000.00

AA+ Aaa 9/18/2019 9/19/2019  1,115,546.88  3,991.17  1,105,667.54  1,208,437.501.75UNITED STATES TREASURY NOTES

DTD 11/15/2018 3.125% 11/15/2028

9128285M8  1,000,000.00

AA+ Aaa 9/3/2019 9/5/2019  1,083,515.63  3,033.29  1,076,438.03  1,153,750.001.45UNITED STATES TREASURY NOTES

DTD 05/15/2019 2.375% 05/15/2029

9128286T2  1,000,000.00

AA+ Aaa 10/22/2019 10/24/2019  395,170.90  1,137.48  393,720.63  432,656.251.76UNITED STATES TREASURY NOTES

DTD 05/15/2019 2.375% 05/15/2029

9128286T2  375,000.00

AA+ Aaa 2/3/2020 2/5/2020  678,663.67  1,486.31  678,101.21  733,993.751.52UNITED STATES TREASURY NOTES

DTD 11/15/2019 1.750% 11/15/2029

912828YS3  665,000.00

AA+ Aaa 2/26/2020 2/27/2020  595,551.76  1,285.16  594,827.90  634,656.251.36UNITED STATES TREASURY NOTES

DTD 11/15/2019 1.750% 11/15/2029

912828YS3  575,000.00

AA+ Aaa 1/3/2020 1/7/2020  694,914.06  1,564.54  695,162.71  772,625.001.83UNITED STATES TREASURY NOTES

DTD 11/15/2019 1.750% 11/15/2029

912828YS3  700,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

 1.86  123,046,449.18 117,111,575.23 529,250.75 116,180,000.00  117,336,378.92Security Type Sub-Total

Federal Agency Mortgage-Backed Security

AA+ Aaa 10/1/2010 10/18/2010  22,614.34  71.41  21,452.85  21,449.123.34FHLMC POOL #J13167

DTD 09/01/2010 4.000% 10/01/2020

3128PSQU4  21,422.70

AA+ Aaa 8/15/2012 8/20/2012  359,507.74  852.17  344,519.68  357,541.182.37FNMA POOL #AB5396

DTD 05/01/2012 3.000% 06/01/2022

31417B7J0  340,866.60

AA+ Aaa 8/7/2012 8/16/2012  261,280.97  617.59  249,825.81  259,122.342.34FNMA POOL #MA1080

DTD 05/01/2012 3.000% 06/01/2022

31418AFW3  247,037.70

 2.39  638,112.64 615,798.34 1,541.17 609,327.00  643,403.05Security Type Sub-Total

Federal Agency Collateralized Mortgage Obligation

AA+ Aaa 1/19/2016 1/29/2016  548,598.34  965.04  543,813.17  543,130.631.92FANNIE MAE SERIES 2016-M1 ASQ2

DTD 01/01/2016 2.132% 02/01/2021

3136AQV56  543,176.14

AA+ Aaa 4/11/2018 4/30/2018  1,465,655.44  4,263.31  1,447,075.34  1,454,654.852.93FNA 2018-M5 A2

DTD 04/01/2018 3.560% 09/01/2021

3136B1XP4  1,437,070.67

AA+ Aaa 4/4/2018 4/9/2018  2,072,499.61  5,291.63  2,063,455.37  2,112,718.502.88FHLMC SERIES K721 A2

DTD 12/01/2015 3.090% 08/01/2022

3137BM6P6  2,055,000.00

AA+ Aaa 9/4/2019 9/9/2019  1,694,658.59  3,210.58  1,687,753.25  1,723,580.601.78FHLMC MULTIFAMILY STRUCTURED P

DTD 12/01/2012 2.307% 08/01/2022

3137AWQH1  1,670,000.00

AA+ Aaa 12/13/2019 12/18/2019  2,673,191.24  7,108.33  2,657,373.27  2,772,091.682.14FANNIEMAE-ACES

DTD 04/01/2014 3.346% 03/01/2024

3136AJB54  2,549,310.68

AA+ Aaa 11/20/2019 11/26/2019  991,307.53  1,728.22  991,310.58  1,015,332.382.09FHMS KJ27 A1

DTD 11/01/2019 2.092% 07/25/2024

3137FQ3V3  991,331.32

AA+ Aaa 1/22/2020 1/30/2020  2,200,877.13  3,861.60  2,200,161.43  2,298,938.572.03FHMS K737 A1

DTD 01/01/2020 2.116% 06/25/2026

3137FQXH1  2,189,940.56

AA+ Aaa 2/7/2020 2/12/2020  3,477,867.84  3,674.89  3,480,279.49  3,569,092.561.44FNR 2012-145 EA

DTD 12/01/2012 1.250% 01/25/2028

3136AAZ57  3,527,892.25

 2.09  15,489,539.77 15,071,221.90 30,103.60 14,963,721.62  15,124,655.72Security Type Sub-Total
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

Federal Agency Bond / Note

AA+ Aaa 9/1/2016 9/2/2016  9,824,503.80  45,992.71  9,871,229.59  10,003,392.651.38FNMA NOTES

DTD 08/19/2016 1.250% 08/17/2021

3135G0N82  9,885,000.00

AA+ Aaa 10/12/2016 10/13/2016  4,975,950.00  16,041.67  4,993,881.79  5,073,875.001.48FANNIE MAE BENCHMARK NOTES

DTD 10/07/2016 1.375% 10/07/2021

3135G0Q89  5,000,000.00

AA+ Aaa 2/1/2017 2/3/2017  6,977,460.00  68,444.44  6,993,063.65  7,188,258.002.07FANNIE MAE NOTES

DTD 01/09/2017 2.000% 01/05/2022

3135G0S38  7,000,000.00

AA+ Aaa 6/27/2017 6/29/2017  8,765,656.90  85,164.45  8,728,642.20  8,944,246.741.85FANNIE MAE NOTES

DTD 01/09/2017 2.000% 01/05/2022

3135G0S38  8,710,000.00

AA+ Aaa 6/27/2017 6/29/2017  6,798,980.00  30,458.33  6,799,623.29  6,996,921.201.88FANNIE MAE NOTES

DTD 04/10/2017 1.875% 04/05/2022

3135G0T45  6,800,000.00

AA+ Aaa 4/2/2018 4/5/2018  2,439,870.00  11,968.33  2,472,276.53  2,604,020.152.62FANNIE MAE AGENCY NOTES

DTD 10/06/2017 2.000% 10/05/2022

3135G0T78  2,505,000.00

AA+ Aaa 4/30/2018 4/30/2018  999,116.55  4,945.00  1,016,692.57  1,075,912.512.84FANNIE MAE AGENCY NOTES

DTD 10/06/2017 2.000% 10/05/2022

3135G0T78  1,035,000.00

AA+ Aaa 6/18/2020 6/19/2020  7,432,688.20  4,173.75  7,432,543.19  7,438,735.500.32FREDDIE MAC NOTES

DTD 05/07/2020 0.375% 05/05/2023

3137EAER6  7,420,000.00

AA+ Aaa 5/20/2020 5/22/2020  5,922,120.60  1,608.75  5,922,773.73  5,933,881.800.35FANNIE MAE NOTES

DTD 05/22/2020 0.250% 05/22/2023

3135G04Q3  5,940,000.00

AA+ Aaa 6/24/2020 6/26/2020  5,369,275.80  186.98  5,369,347.60  5,379,275.750.35FREDDIE MAC NOTES

DTD 06/26/2020 0.250% 06/26/2023

3137EAES4  5,385,000.00

AA+ Aaa 12/3/2018 12/6/2018  2,854,222.80  24,895.90  2,856,124.20  3,094,554.322.92FANNIE MAE NOTES

DTD 09/14/2018 2.875% 09/12/2023

3135G0U43  2,860,000.00

AA+ Aaa 1/30/2019 1/31/2019  2,357,495.21  4,937.81  2,337,802.76  2,527,571.472.72FEDERAL HOME LOAN BANKS NOTES

DTD 12/09/2013 3.375% 12/08/2023

3130A0F70  2,290,000.00

AA+ Aaa 2/7/2019 2/8/2019  1,773,378.40  18,047.22  1,775,227.22  1,916,855.302.58FANNIE MAE NOTES

DTD 02/08/2019 2.500% 02/05/2024

3135G0V34  1,780,000.00

AA+ Aaa 2/14/2019 2/15/2019  508,194.60  4,887.50  508,691.48  549,452.072.58FHLB BONDS

DTD 02/15/2019 2.500% 02/13/2024

3130AFW94  510,000.00

AA+ Aaa 1/3/2017 1/5/2017  2,201,255.00  18,280.21  2,191,595.02  2,381,094.102.48FNMA BENCHMARK NOTES

DTD 09/08/2014 2.625% 09/06/2024

3135G0ZR7  2,180,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

Federal Agency Bond / Note

AA+ Aaa 11/22/2019 11/25/2019  4,986,700.00  17,152.78  4,988,330.85  5,258,475.001.68FANNIE MAE NOTES

DTD 10/18/2019 1.625% 10/15/2024

3135G0W66  5,000,000.00

AA+ Aaa 10/28/2019 10/29/2019  2,004,280.20  6,912.57  2,005,734.73  2,119,165.431.74FANNIE MAE NOTES

DTD 10/18/2019 1.625% 10/15/2024

3135G0W66  2,015,000.00

AA+ Aaa 3/4/2020 3/5/2020  7,384,436.80  54,957.50  7,366,797.71  7,497,623.440.84FANNIE MAE NOTES

DTD 01/10/2020 1.625% 01/07/2025

3135G0X24  7,120,000.00

AA+ Aaa 2/13/2020 2/14/2020  8,118,743.75  46,380.21  8,119,216.83  8,518,753.751.52FREDDIE MAC NOTES

DTD 02/14/2020 1.500% 02/12/2025

3137EAEP0  8,125,000.00

AA+ Aaa 4/9/2020 4/13/2020  3,580,000.00  9,377.61  3,580,000.00  3,587,066.921.15FEDERAL FARM CREDIT BANK NOTES

DTD 04/09/2020 1.150% 04/09/2025

3133ELWC4  3,580,000.00

AA+ Aaa 4/15/2020 4/16/2020  3,840,854.40  4,020.83  3,841,652.13  3,869,526.480.60FEDERAL HOME LOAN BANK NOTES

DTD 04/16/2020 0.500% 04/14/2025

3130AJHU6  3,860,000.00

AA+ Aaa 6/3/2020 6/5/2020  6,332,256.00  7,328.13  6,331,785.37  6,353,033.400.52FANNIE MAE NOTES

DTD 04/24/2020 0.625% 04/22/2025

3135G03U5  6,300,000.00

AA+ Aaa 4/22/2020 4/24/2020  5,134,401.30  5,984.64  5,134,796.43  5,188,310.610.67FANNIE MAE NOTES

DTD 04/24/2020 0.625% 04/22/2025

3135G03U5  5,145,000.00

AA+ Aaa 5/1/2020 5/4/2020  4,278,804.75  4,972.66  4,278,683.10  4,310,986.950.61FANNIE MAE NOTES

DTD 04/24/2020 0.625% 04/22/2025

3135G03U5  4,275,000.00

AA+ Aaa 6/4/2020 6/8/2020  3,659,136.00  2,361.89  3,659,210.11  3,661,745.480.83FEDERAL FARM CREDIT NOTES 

(CALLABLE)

DTD 06/02/2020 0.800% 06/02/2025

3133ELE42  3,665,000.00

AA+ Aaa 6/22/2020 6/23/2020  1,649,604.00  275.00  1,649,605.74  1,652,600.400.50FANNIE MAE NOTES

DTD 06/19/2020 0.500% 06/17/2025

3135G04Z3  1,650,000.00

AA+ Aaa 6/17/2020 6/19/2020  5,957,642.10  995.00  5,957,723.40  5,979,408.720.54FANNIE MAE NOTES

DTD 06/19/2020 0.500% 06/17/2025

3135G04Z3  5,970,000.00

AA+ Aaa 4/25/2016 4/26/2016  5,159,336.00  20,565.28  5,176,348.04  5,674,895.202.21FNMA NOTES

DTD 04/26/2016 2.125% 04/24/2026

3135G0K36  5,200,000.00

AA+ Aaa 9/26/2016 9/27/2016  3,983,800.00  20,208.33  3,989,895.53  4,308,064.001.92FNMA BENCHMARK NOTE

DTD 09/27/2016 1.875% 09/24/2026

3135G0Q22  4,000,000.00

AA+ Aaa 12/13/2019 12/16/2019  2,205,960.00  8,125.00  2,193,443.09  2,382,280.001.98FEDERAL HOME LOAN BANKS NOTES

DTD 11/16/2018 3.250% 11/16/2028

3130AFFX0  2,000,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

Federal Agency Bond / Note

AA+ Aaa 11/1/2019 11/5/2019  1,001,028.00  13,912.50  981,054.18  1,056,437.201.94FHLMC NOTES

DTD 11/22/1999 6.750% 09/15/2029

3134A3U46  700,000.00

 1.35  142,526,419.54 138,523,792.06 563,562.98 137,905,000.00  138,477,151.16Security Type Sub-Total

Corporate Note

A- A3 10/23/2017 10/26/2017  1,979,089.20  17,737.50  1,979,835.99  1,996,760.702.17BRANCH BANKING & TRUST 

(CALLABLE) NOTES

DTD 10/26/2017 2.150% 02/01/2021

05531FAZ6  1,980,000.00

A+ A1 10/5/2017 10/10/2017  2,439,512.00  10,302.22  2,439,890.46  2,470,985.562.01PEPSICO INC CORP (CALLABLE) 

NOTE

DTD 10/10/2017 2.000% 04/15/2021

713448DX3  2,440,000.00

A A1 9/7/2017 9/11/2017  7,251,255.00  37,604.17  7,150,329.85  7,232,031.751.99BANK OF NEW YORK MELLON CORP 

(CALLABLE)

DTD 02/19/2016 2.500% 04/15/2021

06406FAA1  7,125,000.00

A- A2 11/1/2017 11/3/2017  3,833,499.45  19,976.25  3,811,588.95  3,871,659.802.40BANK OF AMERICA CORP NOTE

DTD 04/19/2016 2.625% 04/19/2021

06051GFW4  3,805,000.00

BBB+ A3 11/3/2017 11/7/2017  3,764,382.15  77,144.38  3,529,836.83  3,606,701.912.53GOLDMAN SACHS GROUP CORP 

NOTES

DTD 07/27/2011 5.250% 07/27/2021

38141GGQ1  3,435,000.00

BBB+ A3 11/20/2017 11/22/2017  3,830,988.15  7,049.82  3,813,890.21  3,918,811.362.72CITIGROUP INC CORP (CALLABLE) 

NOTE

DTD 12/08/2016 2.900% 12/08/2021

172967LC3  3,805,000.00

A- A2 3/1/2018 3/5/2018  3,532,882.50  66,234.38  3,438,552.98  3,583,963.133.21JPMORGAN CHASE & CO CORP 

NOTES

DTD 01/23/2012 4.500% 01/24/2022

46625HJD3  3,375,000.00

AA- Aa3 11/8/2018 11/13/2018  5,093,319.00  14,343.75  5,096,391.44  5,386,314.003.41BLACKROCK INC CORP NOTES

DTD 05/25/2012 3.375% 06/01/2022

09247XAJ0  5,100,000.00

A A2 4/5/2018 4/6/2018  2,778,405.00  6,168.75  2,800,806.53  2,943,343.983.00HOME DEPOT INC CORP (CALLABLE) 

NOTES

DTD 06/02/2015 2.625% 06/01/2022

437076BG6  2,820,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

Corporate Note

AA+ Aa1 1/22/2019 1/24/2019  3,485,946.75  13,823.33  3,515,859.51  3,778,993.083.03APPLE INC GLOBAL NOTES

DTD 05/03/2013 2.400% 05/03/2023

037833AK6  3,575,000.00

A+ A1 8/26/2019 8/28/2019  4,942,020.00  45,008.13  4,881,412.08  5,039,414.251.84TOYOTA MOTOR CREDIT CORP CORP 

NOTES

DTD 09/20/2018 3.450% 09/20/2023

89236TFN0  4,650,000.00

AA+ Aa1 7/15/2019 7/17/2019  3,479,220.00  39,937.50  3,456,507.05  3,650,896.132.28APPLE INC (CALLABLE) BONDS

DTD 02/09/2017 3.000% 02/09/2024

037833CG3  3,375,000.00

AA Aa2 7/10/2019 7/12/2019  7,488,972.40  99,568.71  7,432,355.36  7,886,205.202.21WALMART INC CORPORATE NOTES

DTD 04/23/2019 2.850% 07/08/2024

931142EL3  7,270,000.00

A+ A1 8/1/2019 8/5/2019  5,204,316.00  52,346.67  5,203,531.49  5,525,072.802.38US BANCORP

DTD 07/29/2019 2.400% 07/30/2024

91159HHX1  5,200,000.00

AA- A2 8/26/2019 8/28/2019  3,441,240.00  33,110.00  3,416,523.00  3,580,839.901.90AMAZON.COM INC CORP NOTES

DTD 06/06/2018 2.800% 08/22/2024

023135AZ9  3,300,000.00

A A2 5/4/2020 5/6/2020  2,985,175.50  22,261.67  2,980,804.93  3,005,453.250.88ADOBE INC CORP NOTE

DTD 02/03/2020 1.900% 02/01/2025

00724PAB5  2,850,000.00

 2.38  67,477,446.80 64,948,116.66 562,617.23 64,105,000.00  65,530,223.10Security Type Sub-Total

Certificate of Deposit

A-1+ P-1 8/3/2017 8/7/2017  7,695,000.00  63,099.00  7,695,000.00  7,708,943.342.05WESTPAC BANKING CORP NY CD

DTD 08/07/2017 2.050% 08/03/2020

96121T4A3  7,695,000.00

A-1 P-1 11/16/2017 11/17/2017  7,670,000.00  21,280.00  7,670,000.00  7,723,628.642.27SWEDBANK (NEW YORK) CERT 

DEPOS

DTD 11/17/2017 2.270% 11/16/2020

87019U6D6  7,670,000.00

A-1 P-1 4/3/2019 4/4/2019  3,555,000.00  24,033.78  3,555,000.00  3,618,997.112.83CREDIT AGRICOLE CIB NY CERT 

DEPOS

DTD 04/04/2019 2.830% 04/02/2021

22535CDU2  3,555,000.00

A A1 2/14/2020 2/19/2020  3,800,000.00  25,080.00  3,800,000.00  3,823,598.001.80SOCIETE GENERALE NY CERT 

DEPOS

DTD 02/19/2020 1.800% 02/14/2022

83369XDL9  3,800,000.00
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WASHOE COUNTY GROUP B PORTFOLIO

For the Quarter Ended June 30, 2020

Portfolio Holdings

Managed Account Detail of Securities Held

Original 

Cost

Settle 

Date

Trade 

Date

Moody's

Rating

S&P 

Rating

Accrued

Interest

Amortized

Cost

Market

Value

  YTM 

at Cost

Security Type/Description

CUSIP ParDated Date/Coupon/Maturity

Certificate of Deposit

AA- Aa3 8/27/2019 8/29/2019  5,940,000.00  38,461.50  5,940,000.00  6,120,391.861.84NORDEA BANK ABP NEW YORK CERT 

DEPOS

DTD 08/29/2019 1.850% 08/26/2022

65558TLL7  5,940,000.00

A+ Aa2 8/29/2019 9/3/2019  5,465,000.00  35,577.15  5,465,000.00  5,632,136.101.85SKANDINAV ENSKILDA BANK LT CD

DTD 09/03/2019 1.860% 08/26/2022

83050PDR7  5,465,000.00

AA- Aa2 12/5/2019 12/6/2019  2,750,000.00  4,519.17  2,750,000.00  2,855,107.752.03DNB BANK ASA/NY LT CD

DTD 12/06/2019 2.040% 12/02/2022

23341VZT1  2,750,000.00

 2.08  37,482,802.80 36,875,000.00 212,050.60 36,875,000.00  36,875,000.00Security Type Sub-Total

Asset-Backed Security

NR Aaa 11/22/2017 11/29/2017  586,996.54  334.31  587,050.34  589,669.162.05HAROT 2017-4 A3

DTD 11/29/2017 2.050% 11/21/2021

43813FAC7  587,079.26

AAA Aaa 11/7/2017 11/15/2017  1,032,693.16  885.90  1,032,753.16  1,038,283.651.93TAOT 2017-D A3

DTD 11/15/2017 1.930% 01/15/2022

89238KAD4  1,032,788.39

AAA Aaa 11/14/2017 11/22/2017  794,901.80  703.10  794,939.12  797,673.371.99ALLYA 2017-5 A3

DTD 11/22/2017 1.990% 03/15/2022

02007YAC8  794,963.50

NR Aaa 12/6/2017 12/13/2017  623,734.26  587.80  623,796.26  627,813.552.12NAROT 2017-C A3

DTD 12/13/2017 2.120% 04/15/2022

65478HAD0  623,839.75

AAA Aaa 1/23/2018 1/31/2018  1,127,431.89  1,177.55  1,127,439.19  1,136,164.852.35TAOT 2018-A A3

DTD 01/31/2018 2.350% 05/16/2022

89238BAD4  1,127,444.85

AAA Aaa 4/10/2018 4/18/2018  1,011,889.59  1,254.93  1,011,968.80  1,023,692.632.79HART 2018-A A3

DTD 04/18/2018 2.790% 07/15/2022

44891KAD7  1,012,042.00

NR Aaa 2/19/2020 2/26/2020  2,024,603.10  905.63  2,024,636.07  2,072,300.561.61HAROT 2020-1 A3

DTD 02/26/2020 1.610% 04/22/2024

43813RAC1  2,025,000.00

AAA Aaa 2/4/2020 2/12/2020  2,779,799.28  2,051.02  2,779,817.36  2,844,571.061.66TAOT 2020-A A3

DTD 02/12/2020 1.660% 05/15/2024

89232HAC9  2,780,000.00

AAA NR 1/14/2020 1/22/2020  1,324,740.04  1,113.00  1,324,763.42  1,363,275.541.89CARMX 2020-1 A3

DTD 01/22/2020 1.890% 12/16/2024

14315XAC2  1,325,000.00

 1.94  11,493,444.37 11,307,163.72 9,013.24 11,308,157.75  11,306,789.66Security Type Sub-Total
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POOLED INVESTMENTS  -  Income Analysis by Entity and Year

 Earned

Interest 

  Realized 

Gain / (Loss) 

 Unrealized 

Gain / (Loss) 

  Total 

Income  %  $  %  $ 

Washoe County

General Fund 2,889,912$    564,390$     2,932,561$    6,386,863$    31% 1,517,135$            864% 5,724,394$     

Special Revenue Funds 945,905         199,361       1,241,316      2,386,582      38% 657,738                  6176% 2,348,555       

Debt Service Funds 27,991           5,571            35,935           69,497           31% 16,584                    3371% 67,495            

Capital Projects Funds 612,140         118,332       684,428         1,414,900      23% 267,614                  1694% 1,336,021       

Enterprise Funds 2,080,593      435,010       2,799,629      5,315,232      32% 1,290,797               42018% 5,302,612       

Internal Service Funds 817,837         169,120       1,052,730      2,039,687      17% 293,501                  9379% 2,018,170       

Related Entities 382,764         78,076          455,421         916,261         25% 183,250                  781% 812,249          

Fiduciary 2,394,769      513,969       3,344,556      6,253,294      1% 91,924                    206% 4,206,571       

2020 10,151,911$  2,083,829$  12,546,576$  24,782,316$  21% 4,318,543$            735% 21,816,067$   

Washoe County

General Fund 2,623,165$    111,954$     2,134,609$    4,869,728$    

Special Revenue Funds 807,825         50,688          870,331         1,728,844      

Debt Service Funds 26,639           1,789            24,485           52,913           

Capital Projects Funds 505,514         34,416          607,356         1,147,286      

Enterprise Funds 1,873,408      116,100       2,034,927      4,024,435      

Internal Service Funds 811,115         50,018          885,053         1,746,186      

Related Entities 357,464         19,781          355,766         733,011         

Fiduciary 2,522,096      100,628       3,538,646      6,161,370      

2019 9,527,226$    485,374$     10,451,173$  20,463,773$  

Washoe County

General Fund 2,024,247$    60,945$       (1,422,723)$   662,469$       

Special Revenue Funds 690,801         49,210          (701,984)        38,027           

Debt Service Funds 25,218           1,148            (24,364)          2,002             

Capital Projects Funds 463,672         37,666          (422,459)        78,879           

Enterprise Funds 1,456,495      115,762       (1,559,637)     12,620           

Internal Service Funds 639,633         51,759          (669,875)        21,517           

Related Entities 368,853         24,096          (288,937)        104,012         

Fiduciary 4,348,929      118,944       (2,421,150)     2,046,723      

2018 10,017,848$  459,530$     (7,511,129)$   2,966,249$    

FY20  vs. FY19 FY20  vs. FY18

By  Entity 
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