City Council Staff Report

DATE: February 7, 2018 CONSENT CALENDAR

SUBJECT: TREASURER'S INVESTMENT REPORT AS OF
November 30, 2017

FROM: Geoffrey S. Kiehl, Director of Finance and Treasurer
BY: Department of Finance and Treasury
SUMMARY

Attached is the Treasurer's Investment Report as of November 30, 2017. The
report includes the face value and coupon rate (if applicable) of the investments
and the source for the market value estimate. The City’s total invested cash is
$137,040,578 plus $13,708,853 bond issue capital projects, reserve, and debt
service funds. There is an additional $1,641,595 in various miscellaneous/trust
accounts. The market value of the invested cash is $138,682,173.

RECOMMENDATION:

Receive and File Treasurer's Investment Report as of November 30, 2017.

STAFF ANALYSIS:

The attached report includes the face value and coupon rate (if applicable) of the
investments and the source for the market value estimate. Also included is
information on the investments of bond issue reserve, debt service and related
funds.

The investments, in type, maturity and as a percentage of the total portfolio, are
in compliance with the existing City Council-approved investment policy.
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Treasurer’'s Investment Report as of November 30, 2017

The weighted average maturity (WAM) of the portfolio is 603.98 days. The
maximum WAM allowed by the Investment Policy is 1095 days. The current
portfolio and expected revenue cash flow will be sufficient to meet budgeted
expenditure requirements for the next six months and the foreseeable future
thereafter.

FISCAL IMPACT:

None

Geoffréva. Kiehl, Director of Finance and Treasurer

Attachments: Treasurer’s Investment Report
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Caleulation of Weighted Avg Maturity

Matuziy/Called
Dat:

12/12017
12172017
(/112017
¥i2mE
012018
52112018
2019
3/1512019
GI62019
62712019
/2812019
/1512019
/2212019
8232019
82372019
10/1172019
LI/1572019
11152019
11/267201%
117292019
2/2472020
2/24/2024
6612020
B/282020
912842020
LO/30720210
L6020
LL/24/2020
LL/2412020
2/16/2021
2112l
2/206/2021
202612021
3a202]
42812021
5/2512021
512512021
51252021
512712021
G/or2021
6/16/2021
212021
B/2/2021
#1201
Ri24/2021
Br2dr2021
#125/2021
B25/221
9702121
1071272021
102772621
107282021
10/28/2621
117872621
11110426021
1171062621
17152621
1171772621
1A7:2a21
1172272021
1172372621
11726/2021
1173042021
127872021
R2V2A2Y
9122022
AAW/2012
BIS/20Y
11118269
117182619
117227280
BI2020
Rle el
A 1dr26200
912542620
N0
112420
81242021
9f13/2671
afsi2a1
W2/202%
BUANT
82372622
/232002

Current
Late

L0207

Lan2nl?
L1302017
HRe2nl7
302017
L302017
11302017
Lnanaan?
L0207
117302017
1153072017
11730472017
1173072017
1173072087
1173572017
117307017
/3072017
F173072017
1173072017
11312017
1143072017
1173072017
11432017
1143042017
1145002017
114302017
114302017
11432017
11302017
11432017
11302017
1102017
LBz
114302017
11302017
110/2017
LE302017
114302017
1102017
1143002617
IRTAICAS T
11430/2017
Lozl
11402017
11302017
11402017
1anza?
117402017
Laoezae?
11402017
1143042017
1140/2017
1143072017
1173072017
1173072017
1173072017
1143022017
1143042017
(143022017
11430/2017
L1730/2007
11/30/2017
11362017
1173642017
1173072017
11730/2017
1173002007
11/30/2017
114302017
L 17302007
117302017
L1430 2017
117302007
L1302017
11/30:2017
1143042017
L1/30:2007
1132017
114302007
/32017
A7
113002017
1172017
114302007
11402017

latal investments at Cost

WAM in Davs

No of
Days

02
127
172
43
331
553
574
375
613
63
63l
631
G
Kb
7Lz
T2
24
a1
R0
929
L2
[ 333
L5
1182
[REl
1%
1174
1175
1,184
1,184
1216
1,248
1,272
1.272
1.272
1.274
1.287
1,294
1,333
1.341
1.355
1,363
1.363
1,364
1364
140
Ld12
1,427
1.428
1428
1432
1441
1441
1.346
1448
1,448
1453
1,454
1.457
1461
1469
1727
1.747
L7063
013
718
718
722
37
LN
Lu1e
1,030
LUGR
1,078
1341
1,383
1,385
1.706
1726
1,727
1727

Travs X Cost

1163837
29,003,509
1230727

204 800 444
63321438
3 BOU000
219434150
531 OHIIKN
353LHHILKK
ST X AHKY
STSORHLAKKY
311K
KR TALIRLLY
[N uLIRLLH
315300 4K
GTHA R
HEXLLIRGLE
T, 106,250
3300000
T29.000 (0K
408 060 000
B16,000, (K
29000, KR
2 604,000, (64
3099000, 000
3 195.000,000
1.O82 ANLKNY
345,000, (K
.G, KNy
1, 174,000,000
387,500,004
U2 UKD (KA
3920000060
SOR 00, (KX
1.243.112.500
B30 00K A
1272000 (KX
B36 K, (KD
HA5 720,060
LTIET 000K
1292059060
335000000
1,341 00K 04000
1355 0061000
1363 00K
1363000 000
p ek FUVIRE A
L3564 0410 000y

it
it

1 AKX
L AL2 AHKLD0Y
1 A7 KX IR
L A28 000000
LA2R K000
L 439 7LD
L L K000
b 4 LK) 000
1446 030,000
L A8 AHH) 000
L A48 000,000
LASZO000
L AS4.000.000
L AST HALOY
L AGLOK0,000
L AGHAHA DD
L 727 ANHL 00D
3241 AHKD00
5, 2H9 UMK 1HY
L53.250.000
179,300,000
L79.34K).000
LG 00,000
244,250,000
253250000
254.750,000
257,501,000
267 KL
264.750,000
333 250h000
345,750,000
A6 250,000
26 SIKL 000
4313068000
431.730,000
435 .750.000

B2,770.067.472

1370400378
G03.98

11



