Office of the City Treasurer
Investments and Financial Services Division

Investment Report
For the Period of 01/01/2021 to 12/31/2021
City of Milwaukee, Wisconsin

Investment Portfolio as of 12/31/202

Asset Class 1

General Fund Long-Term Pooled Cash Portfolio

Earned Income Realized $ 713,123.20

Less: Contribution to the Public Debt Amortization Fund $ 237,707.73

Net General Fund Earned Income Realized $ 475,415.47

Rate of Return 2.11%
Bench Mark-Local Government Investment Pool 0.06%
Performance to Benchmark + 2.05%
Unrealized Market Value Loss $ (732,034.26)
Market Value Rate of Return -0.09%
Bench Mark - Bank of America 1-3 YR US Corporate & Government Index AA or Better -0.53%
Performance to Benchmark + 0.44%

Bank Deposits that mature in 3 years or less

Date Yield to Accrued Market Percent of Percent of
Financial Institution Purchased Duration in Years Maturity Carrying Value Value Portfolio Asset Class
n/a n/a n/a n/a n/a n/a n/a n/a
|[TOTAL ASSET CLASS 1 $ - S - 0.00% 0.00%|
Asset Class 2
Bonds or securities issued or guaranteed by the federal government or an instrumentality of the federal government that mature in 10 years or less
Date Yield to Accrued Market Percent of Percent of
Description of Security Purchased Duration in Years Maturity Carrying Value Value Portfolio Asset Class
FHLB 7/22/2021 2.06 0.35% S 1,000,000.00 $ 994,151.00 2.89% 5.82%
FHLB 6/24/2021 2.48 0.38% S 1,000,000.00 $ 991,049.00 2.89% 5.82%
FHLB 7/22/2021 2.31 0.45% S 1,000,000.00 $ 993,959.00 2.89% 5.82%
FHLB 7/12/2021 2.68 0.57% S 1,000,000.00 $ 993,317.00 2.89% 5.82%
FHLB 6/16/2021 3.46 0.75% S 1,000,000.00 $ 985,571.00 2.89% 5.82%
FHLB 5/28/2021 2.40 0.38% S 1,000,000.00 $ 991,856.00 2.89% 5.82%
FHLB 6/24/2021 2.48 0.42% S 1,000,000.00 $ 991,992.00 2.89% 5.82%
FHLB 9/29/2021 292 0.50% S 1,000,000.00 $ 984,628.00 2.89% 5.82%
FHLB 9/30/2021 3.00 0.50% S 1,000,000.00 $ 988,803.00 2.89% 5.82%
FHLB 5/27/2021 2.74 0.50% S 1,000,000.00 $ 987,436.00 2.89% 5.82%
FNMA 5/30/2013 2.73 1.24% S 45399.83 S 44,491.81 0.13% 0.26%
FNMA 5/30/2013 273 1.48% $ 42,520.34 S 42,716.99 0.12% 0.26%
FNMA 5/14/2012 0.40 4.79% S 50,054.08 S 53,607.29 0.14% 0.30%
UNITED STATES TREAS NTS 9/16/2021 3.25 0.50% S 2,037,150.48 S 2,021,406.00 5.89% 11.87%
UNITED STATES TREAS NTS 12/24/2019 0.87 1.60% S 5,000,000.00 $ 4,916,015.00 14.44% 29.11%
ITOTAL ASSET CLASS 2 $ 17,175,124.73  $ 16,980,999.09 49.62% 100.00%|
Asset Class 3
Bonds or securities of any county, city, drainage district, technical college district, village, town or school district of the State of Wisconsin that mature in 10 years or less
Date Yield to Accrued Market Percent of Percent of
Purchased Duration in Years Maturity Carrying Value Value Portfolio Asset Class
n/a n/a n/a n/a n/a
|[TOTAL ASSET CLASS 3 $ - S - 0.00% 0.00%|
Asset Class 4
Any security that matures in 7 years or less with a credit rating no less than the second highest possible rating
Date Yield to Accrued Market Percent of Percent of Rating
Description of Security Purchased Duration in Years Maturity Carrying Value Value Portfolio AssetClass  Agency
3M co 7/6/2018 0.48 2.96% S 1,991,280.52 $ 2,015,536.00 5.75% 11.41% Moody's
APPLE INC 6/21/2017 134 2.41% S 1,454,754.70 S 1,489,704.66 4.20% 8.34% Moody's
APPLE INC 7/5/2018 0.11 3.03% S 999,454.30 $ 1,000,384.00 2.89% 5.73% Moody's
APPLE INC 4/10/2017 0.36 2.40% S 140,143.13 S 141,215.48 0.40% 0.80% Moody's
CANADIAN IMPERIAL BANK 12/31/2019 1.70 1.89% S 513,189.36 $ 522,738.00 1.48% 2.94% Moody's
CHEVRON CORP 9/11/2018 017 3.05% S 1,997,953.85 S 2,002,970.00 5.77% 11.46% S&P
CISCO SYSTEMS INC 7/6/2018 0.45 3.03% S 1,999,741.78  $ 2,022,278.00 5.78% 11.47% S&P
EXXON MOBIL CORP 8/6/2018 1.29 2.83% S 2,344,44356 S 2,330,364.67 6.77% 13.44% Moody's
JP MORGAN CHASE 12/30/2019 0.07 1.96% S 2,003,249.52 $ 2,004,876.00 5.79% 11.49% Fitch
MERCK & CO, INC 10/19/2018 0.11 3.26% S 999,039.72 $ 1,002,186.00 2.89% 5.73% S&P
MICROSOFT CORP 7/20/2018 0.84 2.98% S 997,409.99 $ 1,015,681.00 2.88% 5.72% Moody's
TOYOTA MOTOR CREDIT CORP 7/5/2017 0.49 0.50% S 2,000,000.00 $ 2,001,098.00 5.78% 11.47% Moody's
* Note: Bonds rated below AA are either split rated or were rated AA at time of purchase.
ITOTAL ASSET CLASS 4 $ 17,440,660.43  $ 17,549,031.81 50.38% IO0.00%I
Asset Class 5
1940 Act Investment Funds which invest in (a) bonds issued or guaranteed by the federal government, (b) other securities issued by the federal
government, or (c ) repurchase agreements collaterallized with bonds or securities issued by the federal government
Date Yield to Accrued Market Percent of Percent of
Investment Fund Purchased Duration in Years Maturity Carrying Value Value Portfolio Asset Class
n/a n/a n/a n/a S - n/a n/a
[TOTAL ASSET CLASS 5 $ -3 - 0.00% 100.00%)
Accrued Market
Carrying Value Value
INVESTMENT PORTFOLIO GRAND TOTAL AS OF 12/31/2019 $ 34,615,785.16 $ 34,530,030.90 100.00%

Ref: 1:\2021FS\2021 Investments\Year end reports\City Treasurer-Long Term Investment Report 2021.xls
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