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ARLINGTON� 
THE AMERICAN DRUM CITY 

April 19, 2022 

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 December 31, 2021. 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 21-223 for the City of Arlington, and also in compliance with the Public 
Funds Investment Act of the State of Texas. 

Ethan Klos, Treasurer 

Mark Davies, Cash and Debt Administrator 

Trina Freeman, Senior Budget Analyst 

Lisa Williams, Senior Treasury Analyst 



     MEMORANDUM 

TO:  Mayor and City Council 

FROM: Kathleen Depweg, Interim Director of Finance 

SUBJECT: Quarterly Investment Report 

DATE: April 19, 2022 

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 December 31, 
2021 ending values.   

Par Value Book Value Market Value QTY Interest 
City Total $690,677,540 $689,212,382 $691,120,154 $425,874 

Venue Total $39,112,978 $39,112,978 $39,112,978 $2,542 
Grand Total $729,790,518 $728,325,360 $730,233,132 $428,416 

The ending book value for the City Total does not include $6.5mil 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: 
 

    Qtr. Yield  FY to Date Yield  
City Portfolio      .25%   .25%  
 

Investment Performance 
  

YTD Yield   
  FY 22 

YTD Yield   
  FY 21 

City Portfolio 0.25% 0.84% 
Venue Debt Reserve 0.03% 0.02% 
Rolling 12-month Treasury 0.30% 0.10% 

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

 
All supplementary/detail reports are available at the City Secretary’s office.  Please 
contact me with any questions you have at 817-459-6202 or Kathleen.Depweg@arlingtontx.gov  
 
cc: Trey Yelverton, City Manager  
  

0.00

0.50

1.00

1.50

2.00

2.50

3.00

D
ec

-1
1

A
pr

-1
2

A
ug

-1
2

D
ec

-1
2

A
pr

-1
3

A
ug

-1
3

D
ec

-1
3

A
pr

-1
4

A
ug

-1
4

D
ec

-1
4

A
pr

-1
5

A
ug

-1
5

D
ec

-1
5

A
pr

-1
6

A
ug

-1
6

D
ec

-1
6

A
pr

-1
7

A
ug

-1
7

D
ec

-1
7

A
pr

-1
8

A
ug

-1
8

D
ec

-1
8

A
pr

-1
9

A
ug

-1
9

D
ec

-1
9

A
pr

-2
0

A
ug

-2
0

D
ec

-2
0

A
pr

-2
1

A
ug

-2
1

D
ec

-2
1

ONE YEAR TREASURY YIELD

mailto:Kathleen.Depweg@arlingtontx.gov


 
 

City of Arlington Investment Portfolio Summary as of 12/31/2021 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

Fund Type Par Value Market Value Book Value
Qtr Interest 

Earnings

Value at 09/30/2021 678,369,595 678,962,590 679,006,676 437,751
Net Change (7,817,056) (9,892,655) (8,013,054) (57,492)
Value at 12/30/2021 670,552,540 669,069,935 670,993,621 380,258

Value at 09/30/2021 6,525,000 6,638,113 6,522,012 39,850
Net Change 4,600,000 4,536,091 4,578,101 (4,666)

Value at 12/30/2021 11,125,000 11,174,204 11,100,113 35,184

Value at 09/30/2021 7,400,000 7,381,603 7,399,435 13,998
Net Change 1,600,000 1,586,639 1,626,985 (3,566)
Value at 12/30/2021 9,000,000 8,968,242 9,026,420 10,432

Value at 09/30/2021 692,294,595 692,982,306 692,928,122 491,599

Net Change (1,617,056) (3,769,924) (1,807,968) (65,724)
Value at 12/30/2021 690,677,540 689,212,382 691,120,154 425,874

Par Value Market Value Book Value
Qtr Interest 

Earnings

Value at 09/30/2021 26,637,811 26,637,811 26,637,811 2,670

Net Change 12,475,167 12,475,167 12,475,167 (128)
Value at 12/30/2021 39,112,978 39,112,978 39,112,978 2,542

General Operating

Self Insurance

Water Debt Service 

City  Total

Venue Total



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) 
 
The General Operating Portfolio includes all City funds except the following: 
 

o Venue Debt Reserve 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



Main City Port
Investments by All Types

City of Arlington
Financial Services Department
101 S. Mesquite St.   Ste. 800

Arlington, TX  76010
(817)459-6264

December 31, 2021
Active Investments

Par Value
Call

Price
Maturity

Date
Current

Rate
Call

DateFundCUSIP Investment # Issuer Book Value
Purchase

Price

Fund:  General Fund

Texpool
TexPool95 1000 614,646.97SYS95 100.0000000 0.038614,646.97

614,646.97Subtotal 614,646.97

614,646.97General Fund Subtotal 614,646.97

Fund:  Pooled Portfolio

Treasury Coupon Securities/T-Notes
U.S. Treasury1829 1002 15,000,000.0091282CAC5 07/31/2022100.0390625 0.12515,002,400.64
U.S. Treasury1830 1002 15,000,000.0091282CAN1 09/30/2022100.0519870 0.12515,003,682.41
U.S. Treasury1832 1002 15,000,000.00912828XW5 06/30/2022102.1875000 1.75015,122,282.61
U.S. Treasury1833 1002 10,000,000.00912828WZ9 04/30/2022101.9140625 1.75010,053,974.75
U.S. Treasury1851 1002 10,000,000.0091282CCX7 09/15/202499.7968750 0.3759,981,571.40

65,000,000.00Subtotal 65,163,911.81

Federal Agency Coupon Securities
Farmer Mac1771 1002 10,000,000.0031422BXH8 03/20/2023100.0000000 0.85010,000,000.00
Farmer Mac1795 1002 10,000,000.0031422BY20 07/14/2022100.0000000 0.17010,000,000.00
Farmer Mac1798 1002 10,000,000.0031422BZ94 10/23/2023100.0000000 0.24010,000,000.00
Farmer Mac1827 1002 10,000,000.0031422XAQ5 04/03/2023100.0000000 0.14010,000,000.00
Farmer Mac1828 1002 10,000,000.0031422XAP7 02/01/2023100.0000000 0.12510,000,000.00
Farmer Mac1836 1002 10,000,000.0031422XBV3 12/15/2023100.0000000 0.22010,000,000.00
Farmer Mac1849 1002 15,000,000.0031422XLN0 02/28/2023100.0000000 0.16015,000,000.00
Farmer Mac1853 1002 15,000,000.0031422XNN8 01/05/2024100.0000000 0.38015,000,000.00
Farmer Mac1855 1002 15,000,000.0031422XNP3 04/04/2024100.0000000 0.45015,000,000.00
Farmer Mac1856 1002 10,000,000.0031422XPC0 10/28/2024100.0000000 0.76010,000,000.00
Farmer Mac1857 1002 15,000,000.0031422XPQ9 05/08/2024100.0000000 0.72015,000,000.00
Farmer Mac1859 1002 10,000,000.0031422XQC9 05/29/2024100.0000000 0.78010,000,000.00
Farmer Mac1860 1002 20,000,000.0031422XRZ7 12/27/2024100.0000000 0.94020,000,000.00
Farmer Mac1861 1002 10,000,000.0031422XSB9 09/27/2023100.0000000 0.58010,000,000.00
Federal Farm Credit Bank1818 1002 10,000,000.003133EMLF7 09/22/2022100.0000000 0.12010,000,000.00
Federal Farm Credit Bank1824 1002 10,000,000.003133EMMX7 07/13/202399.9500000 0.1809,996,926.50

Portfolio MAIN
AP

Run Date: 02/22/2022 - 15:14 AT (PRF_DT) 7.3.11
Report Ver. 7.3.11



Par Value
Call

Price
Maturity

Date
Current

Rate
Call

DateFund

Page 2

December 31, 2021
Investments by All Types

Main City Port

CUSIP Investment # Issuer Book Value
Purchase

Price

Fund:  Pooled Portfolio

Federal Agency Coupon Securities
Federal Farm Credit Bank1834 1002 10,000,000.003133EMTD4 03/15/2024 100.0000000100.0000000 0.370 03/15/202210,000,000.00
Federal Farm Credit Bank1841 1002 10,000,000.003133EMQM7 02/16/2024 100.000000099.9250000 0.200 02/16/20229,994,687.50
Federal Farm Credit Bank1842 1002 8,500,000.003133EMVP4 04/13/202399.8680000 0.1258,492,800.50
Federal Farm Credit Bank1843 1002 10,000,000.003133EMWL2 07/19/2023100.0000000 0.20010,000,000.00
Federal Farm Credit Bank1844 1002 10,000,000.003133EMYX4 05/10/202399.8890000 0.1259,992,429.71
Federal Farm Credit Bank1846 1002 10,000,000.003133EMN57 06/28/2024 100.0000000100.0000000 0.440 06/28/202210,000,000.00
Federal Farm Credit Bank1847 1002 10,000,000.003133EMP30 12/30/202299.9630000 0.1509,997,540.19
Federal Home Loan Bank1802 1002 10,000,000.003130AKDH6 10/21/202299.8680000 0.1259,994,675.94
Federal Home Loan Bank1823 1002 10,000,000.00313381BR5 12/09/2022103.2754250 1.87510,161,855.80
Federal Home Loan Bank1837 1002 10,000,000.00313379Q69 06/10/2022102.4344306 2.12510,089,808.46
Federal Home Loan Bank1845 1002 10,000,000.003130AMVA7 06/28/2024 100.0000000100.0000000 0.330 06/28/202210,000,000.00
Federal Home Loan Bank1852 1002 10,000,000.003130APBA2 09/30/2024 100.0000000100.0000000 0.550 03/30/202210,000,000.00
Federal Home Loan Mortage Corp1778 1002 5,000,000.003134GVQ68 06/16/2023 100.0000000100.0000000 0.375 06/16/20225,000,000.00
Federal Home Loan Mortage Corp1781 1002 10,000,000.003134GV5F1 07/14/2023 100.0000000100.0000000 0.375 01/14/202210,000,000.00
Federal Home Loan Mortage Corp1805 1002 10,000,000.003134GW6E1 11/02/2023 100.0000000100.0300000 0.320 11/02/202210,001,848.09
Federal Home Loan Mortage Corp1806 1002 5,000,000.003137EAES4 06/26/2023100.1048650 0.2505,002,962.13
Federal Home Loan Mortage Corp1813 1002 10,000,000.003134GXBE3 08/16/2023 100.0000000100.0000000 0.250 02/16/202210,000,000.00
Federal Home Loan Mortage Corp1816 1002 10,000,000.003134GXBC7 11/18/2022100.0000000 0.18010,000,000.00
Federal Home Loan Mortage Corp1826 1002 10,000,000.003137EAEV7 08/24/2023100.2730090 0.25010,017,751.57
Federal Home Loan Mortage Corp1840 1002 15,000,000.003137EAES4 06/26/2023100.1620000 0.25015,016,109.67
Federal National Mortage Assoc1825 1002 10,000,000.003135G05G4 07/10/2023100.2427472 0.25010,015,353.48

393,500,000.00Subtotal 393,774,749.54

Commer. Paper Disc. -Amortizing
University of Texas PERM1858 1002 9,000,000.0091512DB26 02/02/202299.9761110 0.1008,999,200.00
Vanderbilt University1848 1002 12,000,000.0092181PAC16 01/12/202299.9491670 0.10011,999,633.34

21,000,000.00Subtotal 20,998,833.34

Texpool
TexPool93 1002 10,621,470.37SYS93 100.0000000 0.03810,621,470.37
TexPool PrimePRI18 1002 78,292,798.32TEXPRI 100.0000000 0.09078,292,798.32

88,914,268.69Subtotal 88,914,268.69

Texas CLASS
Texas CLASS1738 1002 10,100,784.09CLASS-G 4001 100.0000000 0.02610,100,784.09

Portfolio MAIN
AP

Run Date: 02/22/2022 - 15:14 AT (PRF_DT) 7.3.11
Report Ver. 7.3.11
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December 31, 2021
Investments by All Types

Main City Port

CUSIP Investment # Issuer Book Value
Purchase

Price

Fund:  Pooled Portfolio

Texas CLASS
Texas CLASS1739 1002 61,171,967.01CLASS 0001 100.0000000 0.69261,171,967.01

71,272,751.10Subtotal 71,272,751.10

Tex Daily MMA
TexasDaily1101 1002 5,796,017.21SYS1101 100.0000000 0.0205,796,017.21

5,796,017.21Subtotal 5,796,017.21

Municipal Bonds-Not Texas
County of Arlington, Virginia1804 1002 1,000,000.00041431EV4 08/01/2023100.0000000 0.3971,000,000.00
State of Maryland1764 1002 7,000,000.00574193SN9 03/15/2023100.0000000 0.8607,000,000.00
New York City1784 1002 5,000,000.0064971XQR2 08/01/2023100.0000000 0.4205,000,000.00
State of Wisconsin1794 1002 6,000,000.0097705MRS6 05/01/2022100.2820000 0.3906,003,587.28

19,000,000.00Subtotal 19,003,587.28

TexStar MMA
TexStar1100 1002 5,454,855.53SYS1100 100.0000000 0.0145,454,855.53

5,454,855.53Subtotal 5,454,855.53

669,937,892.53Pooled Portfolio Subtotal 670,378,974.50

Fund:  Water and Sewer

Federal Agency Coupon Securities
Federal Farm Credit Bank1786 5000 1,600,000.003133ELYR9 05/06/2022100.1691913 0.2501,600,582.41
Federal Home Loan Bank1862 5000 1,600,000.003130AQF57 12/22/202399.7500000 0.6251,596,000.00
Federal Home Loan Mortage Corp1787 5000 1,000,000.003134GWTU0 06/28/2024 100.0000000100.0000000 0.375 03/28/20221,000,000.00
Federal Home Loan Mortage Corp1788 5000 1,600,000.003137EAES4 06/26/2023100.0576063 0.2501,600,497.59
Federal Home Loan Mortage Corp1792 5000 1,600,000.003137EAEU9 07/21/202599.9590013 0.3751,599,516.33
Federal National Mortage Assoc1865 5000 1,600,000.003135G0W66 10/15/2024101.8640000 1.6251,629,824.00

9,000,000.00Subtotal 9,026,420.33

9,000,000.00Water and Sewer Subtotal 9,026,420.33

Fund:  Self-Insurance

Portfolio MAIN
AP

Run Date: 02/22/2022 - 15:14 AT (PRF_DT) 7.3.11
Report Ver. 7.3.11
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December 31, 2021
Investments by All Types

Main City Port

CUSIP Investment # Issuer Book Value
Purchase

Price

Fund:  Self-Insurance

Treasury Coupon Securities/T-Notes
U.S. Treasury1725 5130 3,100,000.00912828N30 12/31/202299.8750000 2.1253,098,973.44

3,100,000.00Subtotal 3,098,973.44

Federal Agency Coupon Securities
Federal Home Loan Bank1706 5130 2,025,000.003130AEEQ9 05/16/202299.5420756 2.6502,024,105.18
Federal Home Loan Bank1863 5130 2,000,000.003130AQF57 12/22/202399.7500000 0.6251,995,000.00
Federal Home Loan Mortage Corp1864 5130 2,000,000.003137EAEX3 09/23/202597.2377000 0.3751,944,754.00
Federal National Mortage Assoc1866 5130 2,000,000.003135G0W66 10/15/2024101.8640000 1.6252,037,280.00

8,025,000.00Subtotal 8,001,139.18

11,125,000.00Self-Insurance Subtotal 11,100,112.62

691,120,154.42690,677,539.50Total

Portfolio MAIN
AP

Run Date: 02/22/2022 - 15:14 AT (PRF_DT) 7.3.11
Report Ver. 7.3.11



Venue Complex
Investments by All Types

City of Arlington
Financial Services Department
101 S. Mesquite St.   Ste. 800

Arlington, TX  76010
(817)459-6264

December 31, 2021
Active Investments

Par Value
Call

Price
Maturity

Date
Current

Rate
Call

DateFundCUSIP Investment # Issuer Book Value
Purchase

Price

Fund:  Stadium Debt Service and Reser

BNY Mellon
BNY Mellon Trust MMA10115 2002 39,112,978.00BNY103170 100.0000000 0.03039,112,978.00

39,112,978.00Subtotal 39,112,978.00

39,112,978.00Stadium Debt Service and Reser Subtotal 39,112,978.00

39,112,978.0039,112,978.00Total

Portfolio STAD
AP

Run Date: 02/22/2022 - 15:13 AT (PRF_DT) 7.3.11
Report Ver. 7.3.11
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