
Report: Consolidated Municipality of Carson City

Account: Carson City- Investment Core GPA

Date: 01/01/2021 - 03/31/2021

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 1,047.02

Earned Income 201,583.40

Book Yield 1.863

Compliance Overview

Rating Distribution

 Portfolio

Net Amortization/Accretion Income 771.36

Interest Earned 199,765.02

Footnote: 4

  

Status Compliant

As of 03/31/2021

Ending Book Value 40,917,083.01

Activity Summary

Purchases 4,169,555.07

Sales -2,471,135.33

Net Amortization/Accretion Income 771.36

Change In Cash 18.58

Net Realized Gain/Loss 1,047.02

Total 42,095,853.45 100.000%

Asset Allocation at Policy Level

Footnotes: 2,3,4

Maturity at Policy Level

 Portfolio

Beginning Book Value 40,714,826.30

1,982,931.79 4.711%

FNMA 3,499,070.52 8.312%

Money Market Fund 1,634,408.56 3.883%

Other 999,466.63 2.374%

Footnote: 1

Distribution by Asset Type

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

Asset Backed 2,054,675.83 4.881%

Bank Deposit 8,589,188.32 20.404%

Corporate 6,330,305.67 15.038%

FAMCA 1,003,004.51 2.383%

FFCB 9,393,018.08 22.313%

FHLB 4,689,357.44 11.140%

FHLMC

Portfolio Characteristics

Market Value + Accrued 42,095,853.45

Net Unrealized Gain/Loss 1,015,036.37

Yield at Cost 1.863

Effective Duration 2.018

Maturity in Years 2.317

 Portfolio

Par Amount 40,853,435.20

Book Value 40,917,083.01

Market Value 41,932,119.37

Accrued Balance 163,734.08


