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Quarter Ended June 30, 2022
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Quarter Ended September 30, 2022
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Fastest Rate Hiking Cycle

FOR INFORMATIONAL PURPOSES ONLY. SEE IMPORTANT DISCLOSURES AT THE END OF THE PRESENTATION.4

The current hiking cycle has been faster than each of the cycles since 1983

SOURCE: BLOOMBERG
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Maturity Sep '22 Jun '22 Change over 
Quarter

Sep '21 Change over 
Year

3-Month 3.27% 1.67% 1.60% 0.04% 3.23%

1-Year 3.99% 2.78% 1.21% 0.07% 3.92%

2-Year 4.28% 2.96% 1.32% 0.28% 4.00%

5-Year 4.09% 3.04% 1.05% 0.97% 3.13%

10-Year 3.83% 3.02% 0.82% 1.49% 2.34%

30-Year 3.78% 3.19% 0.59% 2.05% 1.73%

5 SOURCE: CME, BLOOMBERG AS OF 9/30/2022

Rates at a Glance

U.S. Treasury Yields
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Quarterly Portfolio Summary – All Funds

This quarterly report is prepared in compliance with the Investment Policy and Strategy of the City of Killeen and the Public Funds 
Investment Act (Chapter 2256, Texas Government Code).

Portfolio as of June 30, 2022 Portfolio as of September 30, 2022

Beginning Book Value $215,457,049 Ending Book Value $193,568,434 

Beginning Market Value $215,251,076 Ending Market Value $192,246,993 

Unrealized Gain/(Loss) ($205,973) Unrealized Gain/(Loss)  ($1,321,441) 

Change in Unrealized Gain/(Loss) ($1,115,468)

Weighted Average Maturity 275 days Weighted Average Maturity 228 days

Weighted Average Yield 1.40% Weighted Average Yield 1.64%
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Portfolio Market Value by Fund 6/30/2022 9/30/2022 Change
Pooled Investments $214,913,632.00 $191,638,239.14 ($23,275,392.86)
Internal Services Fund $126,000.00 $79,421.28 ($46,578.72)
Employee Benefits Trust Fund $151,368.39 $65,343.69 ($86,024.70)
Enterprise Funds $4,027.12 $4,027.12 $0.00 
General Fund $6,147.70 $80,453.33 $74,305.63 
Special Revenue Fund $255,873.30 $379,508.31 $123,635.01 

Total $215,457,048.51 $192,246,992.87 ($23,210,055.64)



Your Portfolio
Cash/LGIPs $45,571,936
Securities Book Value $147,387,745
Total Portfolio Book Value $192,959,681

Your Securities
Weighted Average Maturity 0.62 years
Weighted Average Yield 1.65%

Income
Quarterly Interest Income $708,590
Year-to-date Interest Income                                $1,151,761

Your Maturity Distribution   

Your Asset Allocation
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Portfolio Summary – Investment Pool
As of 9/30/2022

YIELD AND INTEREST INCOME INFORMATION IS ANNUALIZED. ALL YIELD INFORMATION IS SHOWN GROSS OF ANY ADVISORY AND CUSTODY FEES AND IS BASED ON YIELD TO MATURITY AT COST. 
PAST PERFORMANCE IS NOT A GUARANTEE OF FUTURE RESULTS.
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