
Report: Consolidated Municipality of Carson City

Account: Carson City- Investment Core GPA

Date: 10/01/2021 - 12/31/2021

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

  

Status Reconciled

Last Reconciled For 04/17/2023 Net Realized Gain/Loss 0.00

Earned Income 198,799.06

Book Yield 1.331

Compliance Overview

Rating Distribution

 Portfolio

Net Amortization/Accretion Income 4,108.59

Interest Earned 194,690.46

Footnote: 4

  

Status Compliant

As of 12/31/2021

Ending Book Value 59,474,836.56

Activity Summary

Purchases 23,010,106.09

Sales -12,325,445.62

Net Amortization/Accretion Income 4,108.59

Change In Cash -3.39

Net Realized Gain/Loss 0.00

Total 59,854,096.85 100.000%

Asset Allocation at Policy Level

Footnotes: 2,3,4

Maturity at Policy Level

 Portfolio

Beginning Book Value 51,286,070.88

1,968,325.15 3.289%

FNMA 2,478,871.31 4.142%

Other 32,851.49 0.055%

PEFCO 1,988,414.40 3.322%

Footnote: 1

Distribution by Asset Type

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

Asset Backed 1,521,359.44 2.542%

Bank Deposit 8,403,844.57 14.041%

Commercial Paper 2,345,339.69 3.918%

Corporate 8,432,550.69 14.089%

FFCB 7,233,588.65 12.085%

FHLB 10,649,293.69 17.792%

FHLMC

Portfolio Characteristics

Market Value + Accrued 59,854,096.85

Net Unrealized Gain/Loss 210,890.54

Yield at Cost 1.330

Effective Duration 2.089

Maturity in Years 2.334

 Portfolio

Par Amount 59,488,280.06

Book Value 59,474,836.56

Market Value 59,685,727.09

Accrued Balance 168,369.76


