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SUBJECT: Investment Report for May 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 May 2026 was $62,190,378. The average rate of return 
for May 2026 was 3.784% and approximate earnings totaled $199,879. 



.
INVESTMENT INTEREST # OF OPENING CLOSING AVERAGE APPROX

TYPE INSTITUTION RATE TRANSACTIONS BALANCE BALANCE BALANCE EARNINGS
POOL LAIF-State of California 3.810% 0 2,330,983$        2,330,983$        2,330,983$        7,543$               
POOL County of Ventura 3.820% 4 32,580,606$      31,799,197$      32,334,352$      104,905$           

CalTrust 3.740% 1 27,522,219$      27,609,774$      27,525,043$      87,432$             

3.784% 62,433,808$      61,739,954$      62,190,378$      199,879$           

CONEJO RECREATION AND PARK DISTRICT
INVESTMENT SUMMARY FOR THE MONTH ENDED 05/31/26



July 31, 2026

CalTRUST Liquidity

BofAML 3-
Month US 

Treasury Bill 
Index

CalTRUST 
Liquidity 
Return

BofAML 3-Month US Treasury 
Bill Index

Net Assets $2,352,681,303.35 N/A One Month 0.32% 0.33%
NAV per Share $1.00 N/A Three Month 0.95% 0.93%
30 Day SEC Yield 3.77% N/A Six Month 1.88% 1.80%
Distribution Yield 3.76% N/A One Year* 4.01% 3.85%
Period Net Total Return 0.32% 0.33% Two Year* 4.41% 4.23%
Effective Duration N/A N/A Three Year* 4.80% 4.64%
Weighted Average Maturity 47.39 days N/A Five Year* 3.76% 3.61%
Weighted Average Life 80.85 days N/A Ten Year* NA NA

Since Inception* 2.80% 2.73%
*Annualized

CalTRUST 
Historical 
Liquidity 30 day 
SEC Yield

7/26 3.77%
6/26 3.77%
5/26 3.74%
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%

Rated AAAm by S&P Global Ratings

CalTRUST Liquidity Fund
Month End Portfolio Statistics

Portfolio Sector Breakdown

Commercial Paper - 34.45%

Corporate Floating Rate - 2.55%

Fixed Rate Certificate of Deposit - 15.65%

Floating Rate Certificate of Deposit - 16.56%

Interest Bearing Commercial Paper - 6.29%

Money Market Fund - 3.35%

Repurchase Agreement - 20.51%

US Treasury Bill - 0.64%



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

May 2026 178,548,687 3.810 271
May 2025 169,344,898 4.272 236
Change 9,203,789 -0.462 +35

June 2026 186,349,146 3.816 269
June 2025 175,061,617 4.269 248
Change 11,287,529 -0.453 +21

July 2026 186,115,183 3.840 281
July 2025 174,410,881 4.258 254
Change 11,704,302 -0.418 +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 $5,116,421,968 Earnings - FYTD 2026 $175 Million
Yield to Maturity 3.87%

Average Days to Maturity 295 Earnings This Period $16,825,574
Effective Duration 0.760 Net Effective Rate of Return 3.82%

Ventura County Portfolio Summary as of May 31, 2026

Maturity Distribution

Portfolio Characteristics

S&P Ratings Sector Allocation
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Exhibit 1



Ventura County
Ventura County Investment Pool

Purchases Report
Sorted by Purchase Date - Investment Number

May  1, 2026 - May 31, 2026

Original
Par Value

Ending
Book Value

Sec.
TypeFund

Maturity
YTM

Accrued Interest
at PurchasePayment Periods DateCUSIP Investment # Issuer

Purchase
Date

Principal
Purchased

Rate at
Purchase

50,000,000.00 4.040 04/29/2027 50,013,295.5550,014,537.0005/01/2026 4.01004/29 - At MaturityCIBCNY1459813606DVL3 NCBPOOL
25,000,000.00 3.570 04/15/2027 24,211,624.9224,142,208.2505/04/2026 3.71604/15 - At MaturityTBILL14599912797UE5 ATDPOOL
50,000,000.00 3.630 04/19/2027 48,376,583.3348,351,375.0005/27/2026 3.77404/19 - At MaturityFNDN14600313588EN1 AFDPOOL
50,000,000.00 3.630 04/29/2027 48,326,166.6648,300,958.3305/27/2026 3.77704/29 - At MaturityFNDN14601313588EY7 AFDPOOL

170,809,078.58Total Purchases 175,000,000.00 0.00 170,927,670.46

Portfolio VCIP
AC

PU (PRF_PU) 7.3.11
Report Ver. 7.3.11

Exhibit 2
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