Town of Prescott Valley
Arizona

Investment Report

To the Town Council

Presented on March 22, 2012

Covering the Highlights of the Investment Activities of the Town Government During

The Month of February 2012

More detailed information will be furnished upon request to the Town Manager’s Office

Prepared by the Town of Prescott VValley Management Services Department




Town of Prescott Valley

\V//
.\\.§\\ \ ///f/, Investment Report
%7//,/////; For the Month Ended February 29, 2012

Prescorr Valley

PURCHASE PAR MATURITY CALL YIELD TO :10]0) ¢ ACCRUED % OF INTEREST

DESCRIPTION RATING DATE VALUE DATE DATE COUPON MATURITY VALUE INTEREST TOTAL EARNED

Local Government Investment Pool (LGIP)

Arizona State Treasurer's Office n/a n/a n/a n/a n/a n/a 0.070% $ 3,111,697.90 $ - 12.743%  $ 182.84
Certificates of Deposit (CD)
Certificates of Deposit n/a 10/21/10 250,000 04/20/12 n/a - 0.550% 247,956.25 - 1.015% 1,898.26
Certificates of Deposit n/a 11/04/10 250,000 05/03/12 n/a - 0.490% 248,144.03 - 1.016% 1,643.54
Certificates of Deposit n/a 10/21/10 250,000 10/22/12 n/a - 0.650% 246,783.05 - 1.011% 2,243.40
Certificates of Deposit n/a 11/04/10 250,000 11/05/12 n/a - 0.590% 247,027.55 - 1.012% 1,978.96
Certificates of Deposit n/a 10/21/10 250,000 04/22/13 n/a - 0.750% 245,391.35 - 1.005% 2,588.54
Certificates of Deposit n/a 11/04/10 250,000 05/03/13 n/a - 0.690% 245,707.20 - 1.006% 2,314.38
Certificates of Deposit n/a 10/21/10 250,000 10/21/13 n/a - 1.000% 242,712.00 - 0.994% 3,451.39
Certificates of Deposit n/a 11/04/10 250,000 11/04/13 n/a - 0.940% 243,066.30 - 0.995% 3,152.92
Certificates of Deposit n/a 10/21/10 250,000 04/21/14 n/a - 1.100% 240,728.35 - 0.986% 3,796.53
Certificates of Deposit n/a 11/04/10 250,000 05/05/14 n/a - 1.030% 241,134.83 - 0.988% 3,454.79
Certificates of Deposit n/a 10/21/10 250,000 10/20/14 n/a - 1.300% 237,642.60 - 0.973% 4,486.81
Certificates of Deposit n/a 11/04/10 250,000 11/03/14 n/a - 1.220% 238,095.25 - 0.975% 4,092.08
Certificates of Deposit n/a 11/04/10 250,000 11/02/15 n/a - 1.500% 232,027.73 - 0.950% 5,031.25
Federal Home Loan Mortgage Corporation (FHLMC)
Freddie Mac AAA 11/01/11 1,000,000 05/01/14 05/01/12 0.750 0.750% 1,000,000.00 - 4.095% 2,520.83
Freddie Mac AAA 11/07/11 1,000,000 05/07/15 11/07/12 1.050 1.050% 1,000,000.00 - 4.095% 3,354.17
Freddie Mac AAA 12/07/11 1,000,000 05/29/15 11/29/12 1.000 1.000% 1,000,750.00 22222 4.098% 2,361.11
Freddie Mac AAA 12/28/11 1,000,000 12/28/15 12/28/12 1.150 1.150% 1,000,000.00 - 4.095% 2,044.44
Freddie Mac AAA 09/28/11 1,000,000 09/28/16 09/28/12 0.500 0.500% 1,000,000.00 - 4.095% 2,152.78
Freddie Mac AAA 02/27/12 1,000,000 02/27/17 02/27/15 1.000 1.000% 1,000,000.00 - 4.095% 83.33
Federal National Mortgage Association (FNMA)
Fannie Mae AAA 09/12/11 1,000,000 09/12/13 03/12/12 0.600 0.600% 1,000,000.00 - 4.095% 2,850.00
Fannie Mae AAA 09/20/10 1,000,000 09/20/13 09/20/12 1.000 1.000% 1,000,000.00 - 4.095% 14,666.67
Fannie Mae AAA 09/12/11 1,000,000 09/12/14 03/12/12 0.850 0.850% 1,000,000.00 - 4.095% 4,037.50
Fannie Mae AAA 09/23/11 1,000,000 09/23/14 03/23/12 0.500 0.500% 1,000,000.00 - 4.095% 2,222.22
Fannie Mae AAA 06/30/11 1,000,000 12/30/14 03/30/12 1.250 1.250% 999,500.00 - 4.093% 8,506.94
Fannie Mae AAA 09/26/11 1,000,000 09/26/16 09/26/12 1.000 1.000% 1,000,000.00 - 4.095% 4,361.11
Fannie Mae AAA 11/09/11 1,000,000 11/09/16 05/09/12 1.000 1.000% 1,000,000.00 - 4.095% 3,138.89
Federal Farm Credit Banks (FFCB)
Federal Farm Credit Banks AAA 08/29/11 1,000,000 08/28/14 08/28/12 0.790 0.790% 1,000,000.00 - 4.095% 4,059.72
Federal Farm Credit Banks AAA 12/06/11 1,000,000 11/09/15 05/09/12 1.140 1.140% 1,001,000.00 855.00  4.099% 2,723.33
Federal Home Loan Banks (FHLB)
Federal Home Loan Bank AAA 09/08/11 1,000,000 09/08/15 12/08/11 1.200 1.200% 150,943.39 - 0.618% 5,833.33
Federal Home Loan Bank AAA 02/28/12 1,000,000 02/28/17 08/28/12 0.350 0.350% 998,000.00 - 4.087% 19.44
Temporary Liquidity Guarantee Program (TLGP)
Temporary Liquidity Guarantee Program AAA 04/07/09 2,000,000 12/26/12 n/a 2125 2.126% 1,999,954.00 - 8.190% 125,079.67
Total Investments 0.911% $ 24,418,261.78 $ 1,077.22 100.00% $ 230,331.19
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Avg. Balance % of Balance
Description Rate 1/31/12 Total 1/31/11 Agency Total $ Total %

Local Government Investment Pool 0.070% $ 3,111,697.90 12.743% $ 3,109,331.05 FTN Financial $ 11,304,859.88 46.30%
Certificates of Deposit 0.908% 3,156,416.49 12.926% 3,885,540.72 Local Government Investment Pool 3,111,697.90 12.74%
Money Market Account 0.000% - 0.000% 779,332.62 Stone & Youngberg 5,001,704.00 20.48%
Federal Home Loan Mortgage Corp 0.908% 6,000,750.00 24.575% 2,004,000.00 Wells Fargo 5,000,000.00 20.48%
Federal National Mortgage Association 0.886% 6,999,500.00 28.665%  16,556,810.00 $ 24,418,261.78 100.00%
Federal Farm Credit Banks 0.965% 2,001,000.00 8.195% 1,654,450.00

Federal Home Loan Banks 0.775% 1,148,943.39 4.705% 8,032,745.00 *Not to exceed 40% of the total.

Temporary Liquidity Guarantee Program 2.126% 1,999,954.00 8.190% 1,999,954.00
Total Investments $ 24,418,261.78  100.000% $ 38,022,163.39

Description Date Book Value Activity
Beginning Balance $ 23,651,560.44
Certificate of Deposit 02/06/12 (231,481.50) Full Call
Freddie Mac 02/27/12 1,000,000.00  Purchase
Federal Home Loan Bank 02/17/12 (1,000,000.00)  Full Call
Federal Home Loan Bank 02/28/12 998,000.00  Purchase
LGIP 02/26/12 182.84  Interest Earned

Ending Balance $ 24,418,261.78

Current Average United States 90 Day Treasury Bill Rate 0.090%

Note 1: Par value is also known as the redemption value.
Note 2: Debt securities which are not new issues on the purchase date require the accrued interest earned to date be purchased.
Note 3: The Town classifies its debt securities as held-to-maturity. A debt security should be classified as held-to maturity only if the reporting entity has both (1) the positive intent and (2) the ability to hold those

securities to maturity. In accordance with the Town's Investment Policy, securities shall not be sold prior to maturity with the following exceptions; (1) a security with declining credit may be sold early to minimize
loss of principal (2) liquidity needs of the portfolio require that the security be sold (3) market conditions present an opportunity for the Town to benefit from the sale.



I,

Prescorr Valley

Town of Prescott Valley

Average Rates

For the Month Ended February 29, 2012

2.75%
, C 0 O C C O C ‘

2.50% \

2.25%
. * * * * * o * * * * * * * * * * *

2.00%

1.75%

1.50% - N -

1.25% n / \M

1.00% . .

0.75% \

0.50%

0.25%

0.00% & & A —a M
n o T o o wn o T
&€ ¢ & § § ¢ § & 5§ & &£ 2z & g § § § ¢
5 S 5 S = B o e o = = o s 2 o = R R

‘ ——|_G|P === Money Market e H|_ MC e FNMA =@ -CB ey FH B == Avg. USTB s TLGP g CD




	Page 0
	Page 1 - 2
	Page 3

