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City of Tracy - Investment Summary
August 31, 2015  $243,731,364.46 Market value



2.   TREASURER'S INVESTMENTS
         These investments comply with the City's adopted investment policy.

Average Days to Interest HISTORICAL Market Value
Custodian/Description Purchase YTM Maturity Rate Book Value (no accruals)

 
WELLS FARGO, Sweep 1 0.01% 12,322,926.50          12,322,926.50    

WELLS FARGO, Checking 1 35,563.00                 35,563.00          

CHANDLER ASSET MNGT (120) * 1.020% 642 1.28% 130,482,738.43        129,782,701.43  
*

J.P. Morgan Securities (992) * 1.400% 927 1.69% 30,339,891.85          30,056,641.75    
*

Central Valley Community Bank MM (col) , 1 0.30% 14,834,598.76          14,834,598.76    

LOCAL AGENCY INVESTMENT FUND 1 0.32% 35,437,504.26          35,437,504.26    

          City of Tracy

                                   Yield to Maturity/Market
                                   Benchmark 2 year treasury 0.64
                                   ML 1-5 year YTM GVAO 0.97 BV10 1.16%  

* Priced By Union Bank of Cal

 
    

TOTAL INVESTMENTS THIS MONTH 223,453,222.80        222,469,935.70  
 

GASB 31  225371542.72 LAST MONTH 228,272,236.99               227,495,478.67  
 

INCREASE(DECREASE) FROM LAST MONTH (4,819,014.19)                  (5,025,542.97)    

AVERAGE INTEREST RATE 1.047%
 

AVERAGE DAYS TO MATURITY 503
 

GASB 31 Adjusted

August 31, 2015
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City of Tracy's Investments  
August 31, 2015  - $222,469,935.70  Market Value





4.  STATISTICAL SUMMARY
       The following is selected statistical information and trends concerning the Investment Portfolio.

TRENDS

Maturity Average    Historical  
Days Years Int Rate    Book Value    Market Value         Difference

Benchmark Month (3/95) 5,993 16.42 4.577% 46,953,583.62     27,962,754.31             18,990,829.31     

Last Month (7/15) 514 1.41 1.029% 228,272,236.99   227,495,478.67           776,758.32          

Current Month 8/15 503 1.38 1.047% 223,453,222.80   222,469,935.70           983,287.10          
 

FISCAL YEAR AVERAGE 514 1.41 1.029% 228,272,236.99   227,495,478.67           776,758.32          

     HISTORICAL
Pooled Pooled Monthly Total Total

 Investments Investments Totals Investments Investments

Market Value Book Value Compared Market Value Book Value

172,828,697.32 174,207,849.59 July, 14 201,543,444.62           202,922,596.89   

172,290,976.22 173,610,254.30 August, 14 197,006,137.17           198,325,415.25   

172,267,158.59 173,880,442.68 September, 14 193,989,855.62           195,603,119.71   

168,538,171.51 170,135,309.89 October, 14 189,744,472.80           191,195,158.63   

166,919,521.94 168,183,143.26 November, 14 189,204,592.31           190,468,213.63   

187,821,383.56 189,487,510.36 December,14 208,712,880.93           210,397,007.73   

188,575,445.71 189,704,186.25 January, 15 215,555,259.29           216,683,999.83   

207,084,015.64 208,251,101.98 February, 15 229,894,392.02           231,061,478.36   

207,235,729.66 207,934,021.43 Marrch, 15 226,288,200.62           226,986,492.39   

210,206,800.60 210,938,590.19 April, 15 228,689,975.26           229,421,664.85   

214,985,726.95 215,816,568.02 May, 15 239,461,705.37           240,292,546.44   

225,371,542.72 226,222,421.54 June, 15 249,592,787.20           250,443,666.22   

227,495,478.67 228,272,236.99 July, 15 251,704,315.70           252,481,074.02   

222,469,935.70 223,453,222.80 August, 15 243,731,364.46           244,714,651.56   

               Total                Total      Total          Total Total

INTEREST EARNINGS Month        FY 15-16        FY 14-15        FY 13-14 FY 12-13
Pooled Investments
Interest Earnings Net 173,037.83      292,643.96      2,110,709.05    2,193,901.24           2,861,632.36     

Pooled Investments
Gain (loss) on sale (26,233.50) (160,137.93)     
  

GASB 31  Adjusted

August 31, 2015
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5.  TRACY CONSOLIDATED
          Portfolio Summary Information

Sector/Quality Distribution

Sector % of Portfolio Quality
Treasury 9.7% Treasury
Agency 28.3% AAA
Corporate 26.9% AA-
ABS 0.0%
CMO 0.0%
Time Deposits 0.0% NR
LAIF 15.90% NR
Negotiable CD 1.6%
Commercial Paper 3.1% AAA
Money Market Funds 14.1% TSY
Municipal Bonds 0.4% AAA
Corporate FDIC Guaranteed 0.0% AAA

Duration/Maturity Distribution
% of Portfolio

   Years Maturity
 0  - .25 35.9%
.25  - .50 21.4%
.5 - 1 7.1%
1 year - 2 year 18.5%
2 year - 3 year 28.5%
3 year - 4 year 6.7%
4 year - 5 year 1.9%
5 year + 0.0%

Period Ending  August 31, 2015
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