Report: Consolidated Municipality of Carson City
Account: Carson City- Investment Core GPA

Date: 04/01/2022 - 06/30/2022
Portfolio Characteristics Distribution by Asset Type Asset Allocation at Policy Level
Portfolio GPA Asset Class inding Market Value + Accruer of Ending Market Value + Accru
Par Amount 59,899.,380.87 US Treasury Bank Deposit 6,841,421.99 11.834%
Book Value 59,844,459.64/ Bill (2.584%) Us A Commercial Paper 2,589,599.03 4.479%
. gency
Market Value 57,655.873.16 Commercial ‘ LS Ag (24.854%) Corporate 8,135,748.60 14.073%
Accrued Balance 157,111.89 Paper (4.479%) FFCB 8,004,388.22 13.845%
Market Value + Accrued 57.812,985.05 Bank N FHLB 9,186,628.69 15.890%
Net Unrealized Gain/Loss -2,188,586.48 Deposit (11.824%) FHLMC 1,856,203.25 3211%
Yield at Cost 1.336] ﬁ:’g_?;f/:e FNMA 2,367,453.21 4.095%
Effective Duration 1915 (14.073%) Other 1,140,408.97 1.973%
Maturity in Years 1.998 us PEFCO 1,960,651.78 3.391%
Us Agency Treasury (24.625%) US Treasury 14.236.412.31 24.625%
Callable (15.579%) Total 57,812,985.05 100.000%
Chart calculated by: Market Value + Accrued Footnotes: 2,3,4
Maturity at Policy Level Activity Summary
Footnote: 1 Portfolio
Compl. Overview 2 30,000,000 Beginning Book Value 59,658,255.93
S Purchases 5,409,455.83
Status Compliant >4 27,10M14.52 Sales -2,742,441.73
. “© ®© 20,000,000 - .
As of 06/30/2022 o35 15.685,999.02 Net Amortization/Accretion Income 10,114.18
S g 14,123,830.35 Change In Cash 1,075.43
=< 10,000,000 Net Realized Gain/Loss 0.00
g’*— Ending Book Value 59,844,459.64
k=1 893,041.15
= ] ; :
w 1 Mo & Under 1 month -12 12 months — 36 36 months — 60
months months months
Footnote: 4
Rating Distribution Earnings S y
R iliation Status Portfolio
Net Amortization/Accretion Income 10,114.18
Status Reconciled Interest Earned 181,086.61
Last Reconciled For 04/12/2023 Net Realized Gain/Loss 0.00
Earned Income 191,200.79
Book Yield 1.336

®* oS

Ending 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

A S

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




