City Council Staff Report

DATE: April 18, 2018 CONSENT CALENDAR

SUBJECT: TREASURER'S INVESTMENT REPORT AS OF
February 28, 2018

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 February 28, 2018. 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
$163,647,955 plus $9,801,824 bond issue capital projects, reserve, and debt
service funds. There is an additional $2,040,315 in various miscellaneous/trust
accounts. The market value of the invested cash is $165,688,270.

RECOMMENDATION:

Receive and File Treasurer's Investment Report as of February 28, 2018.

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 February 28, 2018

The weighted average maturity (WAM) of the portfolio is 555.68 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
thereatfter.

FISCAL IMPACT:

P 2y 7 XA

Geoffrey’Sf' Kiehl, Director of Finance and Treasurer

Attachments: Treasurer's Investment Report
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Caleulation of Weighted Avg Mahunty

Maturity Called
[+

M0IR
N12018
Wi2018
22018
462018
212018
2 22019
51152019
G019
w01
R0
R152019
BRAL2019
W232019
R232019
1n2oe
11572019
152019
12e2019
11202019
272472020
2242020
RTR020
HIR02D
HIR0D0
10302020
1171672020
111242020
1172412020
121472020
126200
w021
L6201
2 i |
2262021
A0
22672021
IO
472872021
512512021
S2502020
28201
272021
642021
6162021
U201
/22021
wia2021
R242021
B242021
w252021
RIN2021
WINROZI
1v1272021
12772021
I2R021
10VIR2021
12021
LiFov02)
LAzl
117152021
1171772021
11717202
11222021
11232021
1112672021
130021
12R2021
R232022
w2022
WIR202Y
wETMe
LIRZ019
LIVIR2009
1122209
W32020
WRA020
WI42020
W242020
122020
1102030
1 2128/2020
12293020
w021
1192021
®22021
A2021
WIS2021
&272022
¥222022
R2372022
R2372022

Current
Date

2282018

22R20IR
2282018
LIR0IE

2IR2018

2282018
JIR018
H0IR
2282018
22R2018
282018
2R2018
2282018
R0IR
2282018
IR0IR
2RNIR
2282018
IR0I%
2282018
22R2018
2282018
22R201%
2282018
282018
22K201%
22R2008
2IR20IR
2282018
IR0
12872018
RAME
ARAR0IR
22018
RA01E
AIRROIR
1282018
IRA0IE
AIRROIR
27282018
w018
2RISR
2282018
2R018
IR0
2282018
2282018
27282018
228201%
2282018
08
22872018
IR0
2RI
2282018
2282018
LR0IR
22872018
22R2018
LIRA0IR
2282018
2018
ARTNR
pleltavit)
22018
L2RZ0IR
IR0IE
228208
ARRIE
2RRDIE
A2RDIK
2R2018
IR01%
22872018
1IRA0IR
IRCOIK
uR2NE
82018
URROIK
LIRS0
212872018
UIRINE
L8101
018
2282018
LARL0IR
22872018
IA0IE
228018

Total Investments ot Cost

WAM in Days

No.af
Days.

639

N
943
943
s
L,
1.000

1020
1,063
1,076
1084
1085

1094
1094
L2
1,158
1182
1.i%2
[HEH
L84
197
1204
1245
1251

127
1273
121
1274
1310
1322
1337
1338
1338
1349
1351
1351
1.3%6
1338
1358
1,363
1364
1.367
1371
1379
1.637
1.657
1673

1,034
1,035
1056
1,086
1.251
1.293
1,295
1616
1.636
1637
1,637

Days X Cost

10,574,747
29,108,626
37225139
24,000,000
18,447.978

164,000,000
174447650
441,000,000
AR3000, 004
484,000,000
455,000,000
266,300 000
270,000,000
541,000,000
270,500,000
549,557,500
625,000,000
624,218,750
318,000,000
63 00,000
363,000,000
726,000,000
1, 824,000,000

2,829,000 000

2,829.000.000

2,925000,000

92 000,000
500,000,000

1,000,000, 000

30041,000,000

3,1%9,000,000

3.228,000,000
1064, 000, 000
542,500,000
447 000,000
2.188.000.000
S47.000,000
S63, 00, 000
1153267 500
591,000,000
TLUR2,000,000
S50, 00, 000
590,816,000
1197000000
1,202,194,000
1,248,000,000
1.251,000.000
1.263,000,000
1.273,000,000
1,273,000 000
2,548,000, )
1.274,000.000
130,000,000
1,322 000,000
1.337.000,000
1.338.000,000
1,338 000,000
1.349,000,000
1,351,000,000
1,351,000,000

1,356 000,000

1,388,000.000

1358000000

1,363,000.000

1.364,000,000
1.367.000.000
1.371.000,000
1,379,000,000

16T 000 0

A4,971.000,000

5,019.000,000

130,750,000
157,000,000
157,000,000
158,000,000
121,750,000
230,750,000
232.250,000
235,000,000
244,500,000
J0 250,000
258,500,000
158,750,000
264,000,040
264,000,000
312,750,000
323,230,000
323,730,000
404,000, KH
A0 D00 DX
409,250,000
406,250,000

90,936, 104,889

163,647,955
43568
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