
Report: Consolidated Municipality of Carson City

Account: Carson City- Investment Core FHN

Date: 01/01/2022 - 03/31/2022

1: * Weighted by: Market Value + Accrued

2: * Grouped by: GPA Asset Class

3: * Groups Sorted by: GPA Asset Class

4: * Weighted by: Ending Market Value + Accrued

5: * Formula Column: Earned Income = [Interest Earned]+[Net Amortization/Accretion Income]+[Net Realized Gain/Loss]

Reconciliation Status

Earnings Summary

Footnotes: 4,5

  

Custody Reconciliation Status Reconciled

Custody Last Reconciled For 04/12/2023

Trading System Last Reconciled For 03/01/2023

Net Realized Gain/Loss 0.00

Earned Income 125,178.47

Book Yield 0.973

Compliance Overview

Rating Distribution

 Portfolio

Net Amortization/Accretion Income -7,286.99

Interest Earned 132,465.46

Footnote: 4

  

Status Compliant

As of 03/31/2022

Ending Book Value 54,572,808.06

Activity Summary

Purchases 6,072,847.47

Sales -1,106,093.23

Net Amortization/Accretion Income -7,286.99

Change In Cash 9.19

Net Realized Gain/Loss 0.00

Total 53,546,236.99 100.000%

Asset Allocation at Policy Level

Footnotes: 2,3,4

Maturity at Policy Level

 Portfolio

Beginning Book Value 51,613,331.62

98,754.62 0.184%

US Treasury 20,567,361.68 38.410%

Footnote: 1

Distribution by Asset Type

GPA Asset Class Ending Market Value + Accrued% of Ending Market Value + Accrue

Cash 10.79 0.000%

Corporate 9,940,123.54 18.564%

FFCB 7,076,303.80 13.215%

FHLB 7,070,698.05 13.205%

FHLMC 5,384,091.75 10.055%

FNMA 3,408,892.75 6.366%

Money Market Fund

Portfolio Characteristics

Market Value + Accrued 53,546,236.99

Net Unrealized Gain/Loss -1,150,656.47

Yield at Cost 0.973

Effective Duration 1.377

Maturity in Years 1.445

 Portfolio

Par Amount 54,573,765.41

Book Value 54,572,808.06

Market Value 53,422,151.59

Accrued Balance 124,085.40


