
Report: Consolidated Municipality of Carson City

Account: Carson City- Investment Core GPA

Date: 01/01/2020 - 03/31/2020

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 238,579.85

Book Yield 2.384

Compliance Overview

Rating Distribution

 Portfolio

Net Amortization/Accretion Income 19,900.12

Interest Earned 218,679.73

Footnote: 4

  

Status Compliant

As of 03/31/2020

Ending Book Value 40,045,943.62

Activity Summary

Purchases 5,157,279.56

Sales -2,964,153.18

Net Amortization/Accretion Income 19,900.12

Change In Cash -135.58

Net Realized Gain/Loss 0.00

Total 41,325,597.61 100.000%

Asset Allocation at Policy Level

Footnotes: 2,3,4

Maturity at Policy Level

 Portfolio

Beginning Book Value 39,831,052.70

4,329,317.96 10.476%

FHLMC 1,012,275.25 2.450%

FNMA 1,544,139.21 3.737%

Other 641,759.58 1.553%

Footnote: 1

Distribution by Asset Type

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

Asset Backed 2,055,555.83 4.974%

Bank Deposit 8,950,530.75 21.659%

Commercial Paper 1,999,828.50 4.839%

Corporate 7,749,712.51 18.753%

FAMCA 1,023,890.76 2.478%

FFCB 9,491,436.08 22.967%

FHLB

Portfolio Characteristics

Market Value + Accrued 41,325,597.61

Net Unrealized Gain/Loss 1,085,454.69

Yield at Cost 2.384

Effective Duration 2.161

Maturity in Years 2.448

 Portfolio

Par Amount 40,071,759.58

Book Value 40,045,943.62

Market Value 41,131,398.31

Accrued Balance 194,199.30


