
Report: Consolidated Municipality of Carson City

Account: Carson City- Investment Core GPA

Date: 07/01/2020 - 09/30/2020

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 420.78

Earned Income 214,520.74

Book Yield 2.040

Compliance Overview

Rating Distribution

 Portfolio

Net Amortization/Accretion Income 8,317.90

Interest Earned 205,782.06

Footnote: 4

  

Status Compliant

As of 09/30/2020

Ending Book Value 40,519,151.07

Activity Summary

Purchases 7,435,935.53

Sales -4,485,442.44

Net Amortization/Accretion Income 8,317.90

Change In Cash -94.00

Net Realized Gain/Loss 420.78

Total 42,169,149.56 100.000%

Asset Allocation at Policy Level

Footnotes: 2,3,4

Maturity at Policy Level

 Portfolio

Beginning Book Value 40,308,013.30

3,658,939.23 8.677%

FHLMC 2,000,384.50 4.744%

FNMA 3,544,735.74 8.406%

Other 750,673.23 1.780%

Footnote: 1

Distribution by Asset Type

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

Asset Backed 2,079,805.83 4.932%

Bank Deposit 9,689,709.93 22.978%

Commercial Paper 999,533.48 2.370%

Corporate 6,916,265.48 16.401%

FAMCA 2,015,795.46 4.780%

FFCB 9,503,509.76 22.537%

FHLB

Portfolio Characteristics

Market Value + Accrued 42,169,149.56

Net Unrealized Gain/Loss 1,479,623.31

Yield at Cost 2.040

Effective Duration 2.139

Maturity in Years 2.529

 Portfolio

Par Amount 40,526,673.23

Book Value 40,519,151.07

Market Value 41,998,774.38

Accrued Balance 170,375.18


