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N SDHC — Investment Report
s D H C JEXPTTRRER Investment Policy

« U.S. Department of Housing and Urban Development
(HUD) Notice PIH 96.33

« (California Government Code:
o Section 5922
o Section 54601

« Policy Objectives
o Safety (foremost)
o Liquidity
o Yield
o Local Considerations
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SDHC - Investment Report

Portfolio Summary

SAN DIEGO HOUSING COMMISSION

PORTFOLIO SUMMARY BY INVESTMENT TYPE

December 31, 2023

Investments Book Value Percent of Market Value Market Unrealized Original Yield to Days to
[millions) Fortfolio (millions) Price Gainl{Loss) Term Miaturity Maturity
‘Cash - unresticted $20.85 12.28% $20.85 100.00% 50.00 1 0.30% 1
Cash - restricted $12.00 7.06% $12.00 100.00% 50.00 1 0.29% 1
Local Agency Investment Fund (LAIF) F18.51 8.72% 516.51 100.00% 50.00 1 2.26% 1
San Diego County Investment Pool (SDCIP) $13.07 7.70% $13.07 100.00% 50.00 1 2.87% 1
Total liguid imvestments 502.42 30.76% 56242 100_00% 50.00 1 1.38% 1
Agency Bonds F107.40 83.24% 10371 0F_ 00% 5360 1478 2.54% TE4
Certificate of Deposits (FOTNC) 30.00 0.00% 3000 0.00% 50.00 0 0.00% 0
Total core investments F107.40 83.24% 10371 0F_ 00% 5360 1478 2.54% TE4
Total liquid and core investments $169.83 100% $166.13 97.50% $3.69 924 2.11% 496
Current Portfolio Effective Duration 1.25 Years I

September 30, 2023

Investments Percent of Market Value Market Yield to
Portfolio (millicns) Price Miaturity
(Cash - unresticted 527492 15.56% 52782 100.00% 50.00 1 0.30% 1
(Cash - restricted §11.23 £.26% 511.23 100.00% 50.00 1 0.20% 1
Local Agency Investment Fund (LAIF) §16.38 8.12% 516.38 100.00% 50.00 1 2.26% 1
San Diege County Investment Pocl (SDCIP) 51291 719% 51291 100_00% 50.00 1 2.87% 1
Total liquid imvestments 588.42 38.14% 58842 100.00% 50.00 1 1.28% 1
Agency Bonds F110.97 61.86% $1056.10 OF 449 F12.26 1.471 2.45% 883
‘Certificate of Deposits (FDNC) 30.00 0.00% 30.00 0.003% 50.00 0 0.00% L1
Total core investments F110.97 61.86% $1056.10 OF 445 $12.26 1471 2.40% 883
Total liquid and core investments $179.39 100% $173.51 a7.24% $12.26 291 2.01% 523
Current Portfolio Effective Duration 1.21 Years

SDHC Investment Report Q2 FY 2024
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TN e SDHC - Investment Report
LA covvission Maturity Schedule

Portfolio Maturity Schedule

1 day 91 dayrs
Investments 90 days 1 year 2 years

Cash 32.84 L - B - 5 - B - 3 - $ 32584
LAIF 16.51 - - - - - $ 16.51
SDCIP 13.07 - - - - - $ 13.07
Agency Bonds 0.79 18.26 29.71 31.29 8.65 15.01 $103.71
CD (FDIC) - - - - - - g -

otal $ 6321 ¥ 18.26 $ 2971 ¥ 3129 3 B85 $ 151 $ 166.13
Percent 38.05% 10.99% 17.868% 18.83% 5.21% 9.04% 100.00%
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Questions & Comments
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