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DATE: June 4, 2026 

TO:  Board of Directors 

FROM: Jessi Richardson, Finance Manager 

SUBJECT: Investment Report for March 2026 

 

 

This report of investments is submitted in accordance with section 5.0 of the Conejo Recreation & Park 
District Investment Policy adopted December 4, 2025. This report and the summary of investments 
attached contain the required elements which include: 

 

Type of Investment Institution the investment is made with  

Maturity date 

Amount of investment 

Rate of interest 

Approximate accrued interest 

 

All investments are made in compliance with the laws set forth in the 53600 series of the Government 
Code, State of California. Investments are made in a manner that provides the highest investment return 
with maximum security. 

At all times, over 98% of the district cash is maintained in some type of interest-bearing investment. 
Currently, investments are pooled cash funds that allow maximum liquidity to meet the daily cash flow 
demands of the district. 

The average invested balance for the month of March 2026 was $55,982,946.00. The average rate of 
return for March 2026 was 3.797% and approximate earnings totaled $180,539.00. 

 



.
INVESTMENT INTEREST # OF OPENING CLOSING AVERAGE APPROX

TYPE INSTITUTION RATE TRANSACTIONS BALANCE BALANCE BALANCE EARNINGS
POOL LAIF-State of California 3.826% 0 2,308,363$        2,308,363$        2,308,363$        7,501$               
POOL County of Ventura 3.850% 2 24,468,958$      24,639,635$      24,585,658$      80,392$             

CalTrust 3.750% 2 29,343,996$      28,436,820$      29,088,926$      92,646$             

3.797% 56,121,317$      55,384,817$      55,982,946$      180,539$           

CONEJO RECREATION AND PARK DISTRICT
INVESTMENT SUMMARY FOR THE MONTH ENDED 03/31/26



April 30, 2026

CalTRUST Liquidity

BofAML 3-
Month US 

Treasury Bill 
Index

CalTRUST 
Liquidity 
Return

BofAML 3-Month US Treasury 
Bill Index

Net Assets $3,681,371,225.46 N/A One Month 0.31% 0.30%
NAV per Share $1.00 N/A Three Month 0.93% 0.86%
30 Day SEC Yield 3.74% N/A Six Month 1.93% 1.79%
Distribution Yield 3.76% N/A One Year* 4.18% 3.98%
Period Net Total Return 0.31% 0.30% Two Year* 4.62% 4.44%
Effective Duration N/A N/A Three Year* 4.92% 4.76%
Weighted Average Maturity 45.42 days N/A Five Year* 3.57% 3.42%
Weighted Average Life 74.21 days N/A Ten Year* NA NA

Since Inception* 2.76% 2.69%
*Annualized

CalTRUST 
Historical 
Liquidity 30 day 
SEC Yield

4/26 3.74%
3/26 3.75%
2/26 3.78%
1/26 3.84%

12/25 3.87%
11/25 4.06%
10/25 4.19%

9/25 4.32%
8/25 4.33%
7/25 4.40%
6/25 4.35%
5/25 4.37%
4/25 4.40%

Rated AAAm by S&P Global Ratings

CalTRUST Liquidity Fund
Month End Portfolio Statistics

Portfolio Sector Breakdown

Commercial Paper - 29.35%

Corporate Floating Rate - 1.63%

Fixed Rate Certificate of Deposit - 12.45%

Floating Rate Certificate of Deposit - 15.75%

Interest Bearing Commercial Paper - 4.70%

Money Market Fund - 3.70%

Repurchase Agreement - 29.05%

US Treasury Bill - 2.02%

US Treasury Note - 1.35%



October 2025 158,024,469 4.150 258 
October 2024 155,787,685 4.518 257 
Change 2,236,784 -0.368 +1 

November 2025 155,160,690 4.096 247 
November 2024 150,184,225 4.477 257 

Change 4,976,465 -0.381 -10 

December 2025 155,209,753 4.025 244 
December 2024 149,625,410 4.434 252 

Change 5,584,343 -0.409 -8 

January 2026 167,378,757 3.931 244 
January 2025 160,075,153 4.366 234 

Change 7,303,604 -0.435 +10 

February 2026 170,166,333 3.871 258 
February 2025 163,015,508 4.333 237 

Change 7,150,825 -0.462 +21 

March 2026 164,653,695 3.826 260 
March 2025 155,932,622 4.313 244 

Change 8,721,073 -0.487 +16 

April 2026 170,572,320 3.811 265 
April 2025 162,180,726 4.281 238 
Change 8,391,594 -0.47 +27 

Average Daily Portfolio ($) Effective Yield (%) Average Life          

FIONA MA, CPA 
CALIFORNIA STATE TREASURER 

SUMMARY OF INVESTMENT DATA 
(DOLLARS IN THOUSANDS) 

POOLED MONEY INVESTMENT ACCOUNT 









Average Daily Balance $4,768,251,208 Earnings - FYTD 2026 $141 Million
Yield to Maturity 3.93%

Average Days to Maturity 305 Earnings This Period $15,812,709
Effective Duration 0.771 Net Effective Rate of Return 3.85%

Ventura County Portfolio Summary as of March 31, 2026

Maturity Distribution

Portfolio Characteristics

S&P Ratings Sector Allocation

CALTRUST 
0.51%

CAMP 
0.41%

Cash & MMF 
4.30%
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5.12%

Corporate 
Notes 
6.21%

Gov't Agencies 
17.52%

LAIF 
1.12%

Supranationals 
9.39%

US 
Treasuries 

40.18%

Yankee CD 
15.24%
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14.81%AA+ 

39.20%
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4.03%

AA-
1.09%
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CUSIP Investment # 

06418NNJ7 14557 

166756AZ9 14558 

89233HMH4 14559 

89233HLC6 14560 

912797TM9 14561 

91282CMS7 14562 

91282CQE4 14563 

912797TV9 14564 

06418NPS5 14565 

912797TM9 14566 

05252WXY4 14567 

23345HXF0 14568 

313397T50 14569 

313397J51 14570 

313397M81 14571 

Fund 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

POOL 

Sec. 

Type Issuer 

NCB BNSHOU 

MC2 CHEVRN 

ACP TOYOTA 

ACP TOYOTA 

ATD TBILL 

TRC USTR 

TRC USTR 

ATD TBILL 

NCB BNSHOU 

ATD TBILL 

NCB AUSTNZ 

NCB DNBNNY 

AFD FMCDN 

AFD FMCDN 

AFD FMCDN 

Total Purchases 

Ventura County Investment Pool 

Purchases Report 
Sorted by Purchase Date - Investment Number 

March 1, 2026 - March 31, 2026 

Original Purchase Principal 

Par Value Date Payment Periods Purchased 

40,000,000.00 03/02/2026 11/24 - At Maturity 40,002,884.00 

18,311,000.00 03/03/2026 08/26 - 02/26 18,459,135.99 

25,000,000.00 03/24/2026 12/17 - At Maturity 24,266,722.22 

25,000,000.00 03/24/2026 11/12 - At Maturity 24,364,104.17 

30,000,000.00 03/24/2026 01/21 - At Maturity 29,112,462.60 

30,000,000.00 03/24/2026 09/15 - 03/15 29,979,962.10 

15,000,000.00 03/24/2026 09/15 - 03/15 14,828,703.00 

25,000,000.00 03/26/2026 02/18 - At Maturity 24,175,215.25 

25,000,000.00 03/26/2026 10/19 - At Maturity 25,001,405.00 

15,000,000.00 03/26/2026 01/21 - At Maturity 14,552,262.00 

25,000,000.00 03/26/2026 12/29 - At Maturity 25,005,625.00 

35,000,000.00 03/26/2026 11 /25 - At Maturity 35,002,306.50 

25,000,000.00 03/27/2026 12/17 - At Maturity 24,339,340.28 

25,000,000.00 03/30/2026 10/06 - At Maturity 24,529,618.06 

25,000,000.00 03/30/2026 11 /02 - At Maturity 24,462,774.31 

383,311,000.00 378,082,520.48 

Accrued Interest Rate at Maturity 
at Purchase Purchase Date 

3.730 11/24/2026 

15,683.88 4.405 02/26/2027 

3.940 12/17/2026 

3.930 11/12/2026 

3.515 01/21/2027 

28,430.71 3.875 03/15/2028 

12,839.67 3.500 03/15/2029 

3.610 02/18/2027 

3.980 10/19/2026 

3.570 01/21/2027 

3.820 12/29/2026 

4.020 11/25/2026 

3.590 12/17/2026 

3.565 10/06/2026 

3.565 11/02/2026 

56,954.26 

YTM 

3.720 

3.557 

4.059 

4.033 

3.646 

3.910 

3.910 

3.754 

3.970 

3.704 

3.790 

4.010 

3.717 

3.681 

3.683 

Ventura County 

Ending 

Book Value 

40,002,559.96 

18,463,069.71 

24,288,611.11 

24,385,937.50 

29,135,895.93 

30,008,614.84 

14,842,803.37 

24,190,256.92 

25,001,364.28 

14,561,187.01 

25,005,503.60 

35,002,249.78 

24,351,805.56 

24,534,569.45 

24,467,725.70 

378,242,154.72 

Portfolio VCIP 

AC 
PU (PRF_PU)7.3.11 

Report Ver. 7.3.11 Exhibit 2
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