City of Arlington
Quarterly Investment Report

Ending June 30, 2023



ARLINGTON’

THE AMERICAN DREAM CQITY

August 15, 2023

To The Honorable Mayor Jim Ross,
Members of the City Council,

and City Manager,

City of Arlington

The attached information comprises the quarterly investment report for the City of
Arlington, Texas for the quarter ended June 30, 2023. The undersigned acknowledge
that the City’s investment portfolio has been and is in compliance with the policies and
strategies as contained in the City’s Investment Policy as adopted by Resolution
22-256 for the City of Arlington, and also in compliance with the Public Funds
Investment Act of the State of Texas.»

April Nixon, Director of Finance

=le

Ethan Klos, Treasurer

Lisa Williams, Cash and Debt Administrator

e T

TFna Freeman, Budget Administrator




ARLINGTON" MEMORANDUM

THE AMERICAN DREAM CITY

TO: Mayor and City Council

FROM: April Nixon, Director of Finance

SUBJECT: Quarterly Investment Report

DATE: August 15, 2023

The quarterly investment report has been prepared for the Mayor and City Council as
required by Section 2256.023 Internal Management Reports of the Public Funds
Investment Act.

The quarterly report includes an investment portfolio summary, and several pages
presenting individual investment securities as required by the Act. The report covers

all investments of the City and the Venue Debt Reserve. Below is the June 30, 2023
ending values.

: QTY Interest
Par Value Market Value Book Value 1y In.terggt/
; s g e TP Pt Earnings
City Total $ 868,931,127 $ 851,733,631 $ 868,361,173 $ 6,396,003
Venue Total { 6 $ 36860450 $  36.860,450 ‘ 369.477
Grand Total $ 905,791,577 $ 888,594,082 $ 905,221,623 $ 6,765,480

The ending book value for the City Total does not include $4.5M in collateralized
cash balances at the depository bank (JPMorgan).



The yield for the quarter and fiscal year to date on the main portfolio is as follows:

Otr. Yield FY to Date Yield
City Portfolio 2.95% 2.42%

Investment Performance

YTD Yield YTD Yield
FY 22 FY 23
City Portfolio b9l | sy
Venue Debt Reserve 1.05% 4.09%
Rolling 12-month Treasury |  265% 4  524%

The one-year treasury is considered to be the safest and most liquid investment and
provides a good measure of market yields.

1 Year US Treasury Rate (Monthiy Average)
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All supplementary/detail reports are available at the City Secretary’s office. Please
contact me with any questions you have at 817-459-6345 or
April. Nixon@arlingtontx.gov.

cc:  Trey Yelverton, City Manager



City of Arlington Investment Portfolio Summary as of 06/30/2023

Qtr Interest

Fund Type Par Value Market Value Book Value Earnings
Value at 3/31/2023 $ 891,650420 | $ 876,706,311 | $ 891,654,215 | § 5,540,931
General Operating  |Net Change (38,758,397) (40,039,070) (39,091,093) 803,137
Value at 6/30/2023 852,892,022 836,667,241 852,563,122 6,344,069
Value at 3/31/2023 8,000,000 7,515,237 7,841,371 29,389
Self-Insurance  [Net Change 0 (30,314) 12,684 149
Value at 6/30/2023 8,000,000 7,484,922 7,854,055 29,539
.Value at 3/31/2023 9,000,000 8,548,946 8,896,386 22313
Water Debt Service |Net Change (1,600,000) (1,606,582) (1,591,494) 83
Value at 6/30/2023 7,400,000 6,942,364 7,304,891 22,396
Value at 3/31/2023 908,650,420 892,770,493 908,391,971 5,592,633
City Total Net Change (39,719,293) (41,036,862) (40,030,798) 803,370
Valug at 6/30/2023 868,931,127 851,733,631 868,361,173 6,396,003
Qtr Interest

Par Value Market Value Book Value Earnings
Value at 3/31/2023 $ 23349975 |§ 23349975 | $ 23349975 | § 462654

Yenue Totak Net Change 13,510,475 13,510.475 13,510,475 (93,177)

Value at 6/30/2023 36,860,450 36,860,450 36,860,450 369,477




Financial Terms
Par Value — Face Value of the Bonds, Principal which will pay at maturity

Book Value — The Value at which a debt security is shown on the holder’s balance
sheet. Book Value is often acquisition cost +/— amortization/accretion, which may
differ markedly from market value. (Book Value is updated monthly by accounting)

Market Value - The price at which a security is trading and could presumably be
purchased or sold. (Market value is updated at the end of each month through
Interactive Data Corporation)
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