Report:

Consolidated Municipality of Carson City

Account: Carson City- Investment Core GPA
Date: 01/01/2022 - 03/31/2022
Portfolio Characteristics Distribution by Asset Type Asset Allocation at Policy Level
Portfolio GPA Asset Class ‘nding Market Value + Accruer of Ending Market Value + Accru
Par Amount 59,709,964.21 ©  40.000.000 Asset Backed 1,011,489.17 1.735%
Book Value 59,658,255.93 % ’ ’ Bank Deposit 7,957,514.30 13.653%
Market Value 58,121,455.92] >_5 30,000,000 30,459,882.13 Commercial Paper 2,840,558.80 4.874%
Accrued Balance 163,892.06 @ g Corporate 8,295,906.83 14.233%
Market Value + Accrued 58,285,347.97 “£5 20,000,000 FFCB 8,087,658.68 13.876%
Net Unrealized Gain/Loss -1,536,800.01 =2 12,028,858.33 15,340,560.34 FHLB 9,310,252.08 15.974%
Yield at Cost 1.318 o 10,000,000 — FHLMC 1,880,251.09 3.226%
Effective Duration 2.149 5 Pr—— 24551153 FNMA 2,392,097.98 4.104%
Maturity in Years 2228 & ® T Mo&uUnder ™ Tmonth-12 T 125-150 T 12 months 36 months Other 206.335.64 0.354%
months : ’ 36 months 60 months PEFCO 1,964,091.68 3.370%
Total 58,285,347.97 100.000 %
Footnotes: 2,3,4
Maturity at Policy Level Activity Summary
Footnote: 1 Portfolio
C 1 Overview Asset Backed N Beginning Book Value 59,474,836.56!
. S_EIC“""’ (1.735%) __~us Agency Purchases 5,697,945.93
Status Compliant P::;T(ir.‘;;t%) Bullet (24.881%) Sales -2,021,261.22
As of 03/31/2022 Bank Net Amortization/Accretion Income 4,680.35
Deposit (13.653%) Change In Cash 39.59
Corporate Net Realized Gain/Loss 14.73
(14.233%) Ending Book Value 59,658,255.93
D g
US Agency Treasury (24.601%)
Callable (15.669%)
Chart calculated by: Market Value + Accrued Footnote: 4
Rating Distribution Earnings Summary
R iliation Status Portfolio
. Net Amortization/Accretion Income 4,680.35
Status Reconciled Interest Earned 185,928.58
Last Reconciled For 04/12/2023 Net Realized Gain/Loss 14.73
S Earned Income 190,623.65
Book Yield 1.318
O
3
Endin_g Market Value
Accrued
Footnotes: 4,5

* Weighted by: Market Value + Accrued

* Grouped by: GPA Asset Class

* Groups Sorted by: GPA Asset Class

* Weighted by: Ending Market Value + Accrued

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