
Report: Consolidated Municipality of Carson City

Account: Carson City- Investment Core GPA

Date: 04/01/2020 - 06/30/2020

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 22,236.58

Earned Income 251,663.52

Book Yield 2.209

Compliance Overview

Rating Distribution

 Portfolio

Net Amortization/Accretion Income 16,019.36

Interest Earned 213,407.58

Footnote: 4

  

Status Compliant

As of 06/30/2020

Ending Book Value 40,308,013.30

Activity Summary

Purchases 8,613,862.42

Sales -4,739,357.80

Net Amortization/Accretion Income 16,019.36

Change In Cash -690.88

Net Realized Gain/Loss 22,236.58

Total 42,038,903.99 100.000%

Asset Allocation at Policy Level

Footnotes: 2,3,4

Maturity at Policy Level

 Portfolio

Beginning Book Value 40,045,943.62

2,662,613.25 6.334%

FNMA 1,539,730.35 3.663%

Money Market Fund 1,296,094.94 3.083%

Other 1,001,402.69 2.382%

Footnote: 1

Distribution by Asset Type

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

Asset Backed 2,081,853.33 4.952%

Bank Deposit 9,935,934.65 23.635%

Commercial Paper 1,994,863.09 4.745%

Corporate 7,454,034.15 17.731%

FAMCA 2,025,393.74 4.818%

FFCB 9,519,210.14 22.644%

FHLB

Portfolio Characteristics

Market Value + Accrued 42,038,903.99

Net Unrealized Gain/Loss 1,555,390.09

Yield at Cost 2.209

Effective Duration 2.035

Maturity in Years 2.389

 Portfolio

Par Amount 40,320,204.14

Book Value 40,308,013.30

Market Value 41,863,403.39

Accrued Balance 175,500.60


