City Council Staff Report

DATE: December 13, 2017 CONSENT CALENDAR

SUBJECT: TREASURER'S INVESTMENT REPORT AS OF
October 31, 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 October 31, 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
$139,911,785 plus $12,404,272 bond issue capital projects, reserve, and debt
service funds. There is an additional $1,845,955 in various miscellaneous/trust
accounts. The market value of the invested cash is $141,757,740.

RECOMMENDATION:

Receive and File Treasurer's Investment Report as of October 31, 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 portfolic, are
in compliance with the existing City Council-approved investment policy.
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Treasurer's Investment Report as of October 31, 2017

The weighted average maturity (WAM) of the portfolio is 599.26 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

oS 2 /Z/(/

Geoffrey S. Kiehl, Director of Finance and Treasurer

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

Matunity/Called
Date

11/1/2017

1112017
(11727
31272018
4/6/2018
S/ZI/2018
/1212019
5/1572019
B/6/2010
6/2712019
6/28/2019
B/15/2019
8/22:2019
R23/2019
B/23/2009
10112019
11/15/2019
1171572019
11/26/2019
11/29/2019
242472020
/2412020
6/16/2020
B/282020
9/28/2020
104/30/2020
11/16/2020
11/24/2020
11/24/20240
2/16/2021
2172021
2/26/2021
2/26/2021
3/3uz2L
+/28/2021
5/2512021
5/28/2021
5/25/2021
5/23/2021
6/9/2021
6/16/2021
220210
/272021
8/16/2021
¥/24/2021
8/2472021
B/25/2021
&/25/2021
9/30/2021
10/12/2021
10/27/2021
10/28/2021
10/28/3021
11/8/2021
11/10/2021
11/10/2021
11/15/2021
/1772021
11/17/2021
11/22/2021)
1172372021
11/26/2021
L1/30/2021
12/8/2021
872312022
$/12/2022
9/28/2022
B/8/2019
B/3/2020
9/8/2020
91472020
9/25/2020
8/2/2021
9L53/2021
971572021
8/2/2022
$122/2022
23,2022
872372022

Current
Date

103172017
1V3L217

1043172017
1043172017
10/31/2017
1073172017
10/31/2017
10/31/2017
MKW32017
W32617
1K31/2617
V32017
13112017
1K312017
10730172017
1w32al7
1312017
1312017
1312017
3172017
103172017
1320107
10/3112017
1W32017
1043112017
1043112017
1v3azel?
1043112017
13112017
1312017
13112017
maL2e17
/312017
10/31/2017
13 2e1?
1043112017
10/31/2017
0312017
10/31/2017
173112017
1W31/2017
10/31/2017
1HI2017
1o0/5L2017
104312017
/32017
103172617
1K L2017
17312617
104312017
10/31/2017
10/31/2017
1073172017
1043172017
10/31/2017
10/31/2017
10/31/2017
1043172017
1073172017
103172017
1043117
W0AL017
10/31,2017
312017
10/3172017
1043172017
1043172017
1031217
1073172017
10/3172017
1043172017
107312017
1073172017
1073172017
10/31/2017
10/11/2017
13172007
13172017
1073172017
1073172017

Total Tnvesiments at Cost

WAM inDays

No. of
Days

L

132
157
202
+69
s6l
5By
o
[€1=]

660
461
661
710

45

756

756

846

(213

959
1032
1,063
1095
1112
1.120
1120
1,204
1205
1214
1214
1.246
1,275
1302
1302
1,302
5304
1317
1324
1.365
1371
1.285
1393
1393
1394
1,394
1430
1442
1487
1.458
1,438
1.469
1471
1471
1476
1478
1478
1483
1,484
1,387
1491
1499
1.757
1777
1,793

543
1.007
1,043
LO48
1.060
1371
1413
1415
1736
1356
1757
1.757

Davs X Cost

7065420

28973193
32130727
264,000,000
TRI79.25E
404.1000,000
234.329,650
561,000,060
353,000,000
504,000,000
605,000,000
326.500.000
330000 (00
661,600,000
130,500 000
709.467.500
T45,000,000
T44068.750
378,000 000
750,000,000
423,000,000
46,000,000
ERUTUEIRY (]
2.064.000.000
3,180,000 000
3285000 (00
1.112,000,000
560,000,000
1 120,000,000
1,204,000 000
602500000
£07.000.000
607,000,000
623,000,000
1.273.087.500
£51.000.000
1.302.000,000
£51,000,000
450,696,000
L317.000 000
1.322.014.000
1.365.000 000
1,371,600,000
1.385.000,000
1.393,000,000
1,393.000,000
2788.000.000
1394,000 000
1430.000.000
1 442,000,000
1,457,000 600
LASB000. (K
£ A5E.000.000
1 469,000,000
LA7 1,000,001y
147,000,000
L 476,000,000
LATE.000.000
1 478,000 000
L A83.000.000
| 48,800,000
1, 487,000,000
1491000 030
1 499,000 000
1.757.000.000
5.331,000.000
$.479,000,000
160,756,000
251,750,000
260,750,000
262.250.000
265,000,000
142,750 000
383 250,000
153,750,000
433,000,000
439,000,000
439,250,000
439.250.000

K3 R43 461999

139,911,785
9926

It



