ATTACHMENT 2

C\\\ CHANDLER

MONTHLY ACCOUNT STATEMENT

City of Imperial Beach | Account | As of February 29, 2024

CHANDLER ASSET MANAGEMENT | chandlerasset.com

Custodian:
US Bank

Information contained herein is confidential. We urge you to compare this statement to the one you receive from your qualified custodian. Please see Important Disclosures at the end of the statement.




ASSET MANAGEMENT

PORTFOLIO SUMMARY CA\ CHANDLER

City of Imperial Beach | Account | As of February 29, 2024

Portfolio Characteristics Account Summary Top Issuers
Average Modified Duration 1.72 Beg. Z;I;:;s/;;;; Ead :)I:I/;:s/;;;: United States 35.93%
Federal Home Loan Banks 15.38%
Average Coupon 2.80% Market Value 22,911,296.62 22,852,307.93 FHLMC 7.64%
Accrued Interest 171,072.97 168,187.31 i 0
Average Purchase YTM 3.75% Farm Credit System 2.57%
Total Market Value 23,082,369.59 23,020,495.24 Westpac Banking Corporation - New Yo 2.19%
Average Market YTM 4.90% Income Earned 79,246.33 70,232.09 Mitsubishi UFJ Financial Group, Inc. 2.17%
Inter-American Development Bank 2.01%
Average Quality AA Cont/WD 0.00 0.00 of : BT oo
Par 23,279,135.63 23,354,604.95 Bank of America Corporation 1.63%
Average Final Maturity 1.95 Book Value 22,989,363.37 23,059,509.66
Average Life 1.87 Cost Value 22,876,165.41 22,936,382.07
Sector Allocation Maturity Distribution Credit Quality
50% 47.17%
USTreasury [ 35-93%
Corporate S 22.22%
Agency N 18.98% 31.78%
Agency CMBS 7.64%
gency . 25% 21.05%
ABS B 5.24%
Supras Bl 449%
Neg CD 2.19%
Comm Paper W 2.17% 0% <1 years 1-3years 3-5 years M Ara7120% M Ansoax [ A-18.61%

M A11.16%

*See Footnote

Performance Review

Since Inception

Total Rate of Return im 3M YTD 1YR AL 3YRS 5YRS 10YRS (08/01/13)
City of Imperial Beach (0.26%) 1.27% 0.14% 5.27% 1.57% 0.57% 1.61% 1.34% 1.32%
Benchmark Return* (0.41%) 1.09% (0.03%) 4.27% 0.73% (0.02%) 1.21% 1.02% 1.01%
Secondary Benchmark Return* (0.37%) 1.18% 0.03% 4.48% 0.88% 0.08% 1.34% 1.17% 1.16%

*Periods over 1 year are annualized.
Benchmark: ICE BofA 1-3 Year US Treasury Index Secondary Benchmark: ICE BofA 1-3 Year AAA-A US Corporate & Government Index
The credit quality is a weighted average calculation of the highest of S&P, Moody’s’ and Fitch
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STATEMENT OF COMPLIANCE CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of February 29, 2024

Rules Name Limit Actual Compliance Notes
Status

AGENCY MORTGAGE SECURITIES (CMOS)

Max % (MV) 100.0 0.0 Compliant

Max Maturity (Years) 5.0 0.0 Compliant

ASSET-BACKED SECURITIES (ABS)

Max % (MV) 20.0 5.2 Compliant

Max % Issuer (MV) 5.0 1.1 Compliant

Max Maturity (Years) 5 4 Compliant

Min Rating (AA- by 1) 0.0 0.0 Compliant

BANKERS' ACCEPTANCES

Max % (MV) 40.0 0.0 Compliant

Max % Issuer (MV) 5.0 0.0 Compliant

Max Maturity (Days) 180 0.0 Compliant

Min Rating (A-1 by 1 or A- by 1) 0.0 0.0 Compliant

CERTIFICATE OF DEPOSIT PLACEMENT SERVICE (CDARS)

Max % (MV) 30.0 0.0 Compliant

Max Maturity (Years) 5.0 0.0 Compliant

COLLATERALIZED TIME DEPOSITS (NON-NEGOTIABLE

CD/TD)

Max % (MV) 20.0 0.0 Compliant

Max % Issuer (MV) 5.0 0.0 Compliant

Max Maturity (Years) 5.0 0.0 Compliant

COMMERCIAL PAPER

Max % (MV) 25.0 2.2 Compliant

Max % Issuer (MV) 5.0 2.2 Compliant

Min Rating (A-1 by 1 or A- by 1) 0.0 0.0 Compliant

CORPORATE MEDIUM TERM NOTES

Max % (MV) 30.0 22.2 Compliant

Max % Issuer (MV) 5.0 1.6 Compliant

Max Maturity (Years) 5 3 Compliant

Min Rating (A- by 1) 0.0 0.0 Compliant

FDIC INSURED TIME DEPOSITS (NON-NEGOTIABLE CD/

TD)

Max % (MV) 20.0 0.0 Compliant

Max % Issuer (MV) 5.0 0.0 Compliant

Execution Time: 03/05/2024 10:05:18 PM Chandler Asset Management | info@chandlerasset.com | www.chandlerasset.com | 800.317.4747 CONFIDENTIAL | 3



STATEMENT OF COMPLIANCE

City of Imperial Beach | Account | As of February 29, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance
Status
Max Maturity (Years) 5 0.0 Compliant
FEDERAL AGENCIES
Max % (MV) 100.0 19.1 Compliant
Max % Issuer (MV) 100.0 15.6 Compliant
Max Callables (MV) 20.0 0.0 Compliant
Max Maturity (Years) 5 4 Compliant
LOCAL AGENCY INVESTMENT FUND (LAIF)
Max Concentration (MV) 75.0 0.0 Compliant
LOCAL GOVERNMENT INVESTMENT POOL (LGIP)
Max % (MV) 100.0 0.0 Compliant
Max % Issuer (MV) 10.0 0.0 Compliant
MONEY MARKET MUTUAL FUNDS
Max % (MV; Money Market Fund & Mutual Fund) 20.0 11 Compliant
Max % Issuer (MV) 20.0 1.1 Compliant
Min Rating (AAA by 2) 0.0 0.0 Compliant
MORTGAGE-BACKED SECURITIES (NON-AGENCY)
Max % (MV) 20.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
Min Rating (AA- by 1) 0.0 0.0 Compliant
MUNICIPAL SECURITIES
Max % (MV) 30.0 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 Compliant
Max Maturity (Years) 5.0 0.0 Compliant
Min Rating (A- by 1) 0.0 0.0 Compliant
MUTUAL FUNDS
Max % (MV; Money Market Fund & Mutual Fund) 20.0 1.1 Compliant
Max % Issuer (MV) 10.0 0.0 Compliant
Min Rating (AAA by 2) 0.0 0.0 Compliant
NEGOTIABLE CERTIFICATES OF DEPOSIT (NCD)
Max % (MV) 30.0 2.3 Compliant
Max % Issuer (MV) 5.0 2.3 Compliant
Max Maturity (Years) 5 0.0 Compliant
Min Rating (A-1 or A- by 1) 0.0 0.0 Compliant
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ASSET MANAGEMENT

STATEMENT OF COMPLIANCE CA\ CHANDLER

City of Imperial Beach | Account | As of February 29, 2024

Rules Name Limit Actual Compliance Notes
Status

REPURCHASE AGREEMENTS

Max % (MV) 100.0 0.0 Compliant

Max % Issuer (MV) 5.0 0.0 Compliant

Max Maturity (Years) 1.0 0.0 Compliant

SRI PROHIBITED INVESTMENTS

Prohibited Investment - Fossil Fuels 0.0 0.0 Compliant

SUPRANATIONAL OBLIGATIONS

Max % (MV) 30.0 45 Compliant

Max % Issuer (MV) 10.0 2.0 Compliant

Max Maturity (Years) 5 4 Compliant

Min Rating (AA- by 1) 0.0 0.0 Compliant

U.S. TREASURIES

Max % (MV) 100.0 35.8 Compliant

Max % Issuer (MV) 100.0 35.8 Compliant

Max Maturity (Years) 5 4 Compliant
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RECONCILIATION SUMMARY

CHANDLER

ASSET MANAGEMENT

C\

City of Imperial Beach | Account | As of February 29, 2024

Maturities / Calls
Month to Date

Fiscal Year to Date

(185,000.00)
(9,055,000.00)

Principal Paydowns
Month to Date

Fiscal Year to Date

(43,013.99)

(437,765.86)

Purchases
Month to Date

Fiscal Year to Date

754,716.64

14,624,646.13

Sales
Month to Date (473,066.22)
Fiscal Year to Date (5,053,048.70)
Interest Received
Month to Date 58,641.82
Fiscal Year to Date 268,324.09
Purchased / Sold Interest
Month to Date (2,981.82)
Fiscal Year to Date (23,756.30)

Execution Time: 03/05/2024 10:05:18 PM

Chandler Asset Management | info@chandlerasset.com | www.chandlerasset.com | 800.317.4747

Accrual Activity Summary

Fiscal Year to Date
(07/01/2023)

22,661,358.14

Month to Date

Beginning Book Value 22,989,363.37

Maturities/Calls (185,000.00) (9,055,000.00)
Principal Paydowns (43,013.99) (437,765.86)
Purchases 754,716.64 14,624,646.13
Sales (473,066.22) (5,053,048.70)
Change in Cash, Payables, Receivables 334.85 150,235.69
Amortization/Accretion 17,457.74 174,044.10
Realized Gain (Loss) (1,282.74) (4,959.84)

Ending Book Value 23,059,509.66 23,059,509.66

Fair Market Activity Summary

Fiscal Year to Date
(07/01/2023)

22,165,020.48

Month to Date

Beginning Market Value 22,911,296.62

Maturities/Calls (185,000.00) (9,055,000.00)
Principal Paydowns (43,013.99) (437,765.86)
Purchases 754,716.64 14,624,646.13
Sales (473,066.22) (5,053,048.70)
Change in Cash, Payables, Receivables 334.85 150,235.69
Amortization/Accretion 17,457.74 174,044.10
Change in Net Unrealized Gain (Loss) (129,134.97) 289,135.94
Realized Gain (Loss) (1,282.74) (4,959.84)

Ending Market Value 22,852,307.93 22,852,307.93
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of February 29, 2024

Moody's/

T [P T Par Valu_e/ Purchase D_ate Cost Value Mkt Price Market Value % c_)f Port. S&P Matufity
Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

ABS
05601XAC3 BMWLT 2022-1 A3 1.03 03/25/2025 2,559.49 01/11{_21022;) ;igg;; 5§;/00 2’553:23 (()7051;’ NAAQ:A 38;
43813GACS HAROT 2021-1 A3 0.27 04/21/2025 5,882.27 02/17(/)_2:7%,/10 g:zz;;g 593720/50 5'83(7):22 (24023;/; A;XXEA (1);1

9
02582JJT8 AMXCA 2022-2 A 3.39 05/15/2025 110,000.00 05/1742‘?2202 183:3;;3; 59;;2 107'?2;:32 (2'32;;9/; Ni/::A 12;
47788UAC6 JDOT 2021 A3 0.36 09/15/2025 9,317.56 03/02(/).239720/10 g:gi%é 59395; 9'18(1):2; (1260:;/; ATA/KIA é:g
89190GAC1 TAOT 2021-B A3 0.26 11/17/2025 57,884.07 06/08(4.220720/10 g;::;;?g :i(i’/lo 56’852:23 (1’03'1?95:/; NAA{&A:A ézg
43815EACS8 HAROT 2021-3 A3 0.41 11/18/2025 33,749.90 08/17(4.2??;/10 :::;ig;‘; 59187"2 33'003:33 (724lf;; Ni/::A é;g
05593AAC3 BMWLT 2023-1 A3 5.16 11/25/2025 25,000.00 02/07é.2:);2 gjggggg 59 327;0 249§2§g (_r(,) 8125?; Aaa’\\{:AA (1);3
43815GAC3 HAROT 2021-4 A3 0.88 01/21/2026 23,714.70 11/166_2;;,/10 gg;?ggg 59;:; 23’08;1:23 (638123; AaAzZEA (1)32
9

47789QAC4 JDOT 2021-B A3 0.52 03/16/2026 24,634.44 07/ 1362;)2%,/10 ;jgi;gg !? ‘71;/00 24’01?2; ( 6?51713/; AE{EA (2)22
89238JAC9 TAOT 2021-D A3 0.71 04/15/2026 24,297.72 11/ 09(/)2905%,/10 ;2;;3;; 3 ‘71;;/30 23'67;23 ( 62412;/; NAAgAﬁA (2);2
44935FAD6 HART 2021-C A3 0.74 05/15/2026 17,505.25 11/09(/)'2:520/10 1;:;351,28 591360: 17'09;32 (4;)0077;/; Ni/AA:A gii
wana PAOER - misame wTms ok sz
47787JAC2 JDOT 2022 A3 0.36 09/15/2026 36,542.26 03/102.25;/20 :2:?3;‘;2 591780/20 35]:3:22 (781156; AaAaA{EA (Z)Zi
362554AC1 GMCAR 2021-4 A3 0.68 09/16/2026 18,892.45 10/13(/).2;;/10 12;:;;22 :2;/50 18'313:22 (5;)60;33; Aaa:\{:AA (2)3(5)
448977AD0 HART 2022-A A3 2.22 10/15/2026 77,051.92 03/ 092220;/20 ;Z:ggggi : ;;/60 75’%2:32 ( 172432:; N':/::A (Z)Sg
380146AC4 GMCAR 2022-1 A3 1.23 11/16/2026 18,384.69 01/11{_220420/20 1232232 59;0130 17’86;:25 (Sfeof_:f; NAAQ:A (2);;
362585ACS GMCAR 2022-2 A3 3.1 02/16/2027 wssre0 OO0 S o s (78;27;”; AaalRAA -
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of February 29, 2024

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. Mo;;g s/ Maturity

y P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

02/16/2023 44,991.64 99.77 44,897.50 0.20% Aaa/NA 3.14

43815JAC7 HAROT 2023-1 A3 5.04 04/21/2027 45,000.00 5 09% 44,993.68 5 26% 63.00 (96.19) AAA 178

02/15/2023 85,438.28 99.89 84,905.57 0.37% Aaa/AAA 3.46

58768PAC8 MBART 2022-1 A3 5.21 08/16/2027 85,000.00 5.03% 85,311.43 5379% 196.82 (405.85) NA 1.70

02/22/2023 69,987.25 99.70 69,788.10 0.31% Aaa/NA 3.71

47800CACO JDOT 2023 A3 5.01 11/15/2027 70,000.00 339% 69.989.96 5 26% 155.87 (201.86) AAA 1.86

04/04/2023 64,998.21 98.91 64,290.56 0.28% Aaa/AAA 3.97

362583AD8 GMCAR 2023-2 A3 4.47 02/16/2028 65,000.00 4.51% 64.998.54 5.16% 121.06 (707.98) NA 537

11/01/2023 74,986.79 101.35 76,013.98 0.33% Aaa/NA 4.31

438123AC5 HAROT 2023-4 A3 5.67 06/21/2028 75,000.00 5.74% 74,987.68 5.12% 118.12 1,026.30 AAA 558

11/07/2023 59,993.53 101.07 60,639.82 0.27% NA/AAA 4.46

89239FAD4 TAOT 2023-D A3 5.54 08/15/2028 60,000.00 6.30% 59.993.93 5.15% 147.73 645.88 AAA 5 86

09/07/2023 244,932.09 100.59 246,443.61 1.08% NR/AAA 4,54

161571HT4 CHAIT 2023-1 A5.16 09/15/2028 245,000.00 517% 244,938.34 4.97% 561.87 1,505.28 AAA 232

1,207,548.63 99.22 1,197,676.88 5.24% Aaa/AAA 3.16

Total ABS 1,207,289.56 3.69% 1,207,470.30 5.27% 1,789.70 (9,793.41) AAA 1.64
AGENCY

FEDERAL HOME LOAN BANKS 1.875 03/03/2020 104,035.00 99.93 99,932.25 0.44% Aaa/AA+ 0.02

3130A7PH2 03/08/2024 100,000.00 0.86% 100,019.28 4.55% 901.04 (87.03) AA+ 0.02

FEDERAL HOME LOAN BANKS 4.875 01/26/2023 251,110.00 99.75 249,368.06 1.09% Aaa/AA+ 0.54

3130ATVDG 09/13/2024 250,000.00 4.59% 250,365.65 5.35% 5,687.50 (997.58) AA+ 0.51

FEDERAL HOME LOAN BANKS 4.625 02/01/2023 250,872.50 99.44 248,606.82 1.09% Aaa/AA+ 0.79

3130ATURG 12/13/2024 250,000.00 4.42% 250,368.25 5.35% 2,505.21 (1,761.43) AA+ 0.75

FEDERAL HOME LOAN BANKS 1.0 12/21/2021 174,846.00 96.78 169,360.81 0.74% Aaa/AA+ 0.81

3130AQF40 12/20/2024 175,000.00 1.03% 174,958.62 5.12% 345.14 (5,597.81) AA+ 0.78

3133ENKSS FEDERAL FARM CREDIT BANKS 90.000.00 01/06/2022 89,797.50 96.70 87,027.81 0.38% Aaa/AA+ 0.85

FUNDING CORP 1.125 01/06/2025 ! ’ 1.20% 89,942.27 5.13% 154.69 (2,914.46) AA+ 0.82

3135G05X7 FEDERAL NATIONAL MORTGAGE 250.000.00 03/07/2022 238,280.00 93.69 234,237.26 1.03% Aaa/AA+ 1.49

ASSOCIATION 0.375 08/25/2025 e 1.76% 244,982.43 4.81% 15.62 (10,745.17) AA+ 1.44

FEDERAL HOME LOAN BANKS 4.5 01/26/2023 354,683.00 99.60 348,592.01 1.53% Aaa/AA+ 1.79

3130ATUCI 12/12/2025 350,000.00 4.00% 352,911.78 4.73% 3,456.25 (4,319.77) AA+ 1.68

FEDERAL HOME LOAN BANKS 4.125 03/14/2023 248,767.50 98.91 247,287.30 1.08% Aaa/AA+ 2.04

3130AUU36 03/13/2026 250,000.00 4.30% 249,164.06 4.69% 4,812.50 (1,876.76) AA+ 1.89

FEDERAL FARM CREDIT BANKS 08/09/2023 249,425.00 99.96 249,907.68 1.09% Aaa/AA+ 2.46

3133EPSW6 FUNDING CORP 4.5 08/14/2026 250,000.00 4.58% 249,529.93 4.52% 531.25 377.76 AA+ 2.29
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HOLDINGS REPORT

City of Imperial Beach | Account | As of February 29, 2024

Security Description

Par Value/
Units

Purchase Date
Purchase Yield

Cost Value Mkt Price

Book Value

Mkt YTM

Market Value
Accrued Int.

C\

% of Port.
Gain/Loss

CHANDLER

ASSET MANAGEMENT

Moody's/

S&P
Fitch

Maturity

Duration

s [SOONEONIAEE ey BV e o 2
s [SOMIWGHINGD g T mame  mm mamn o o
vy [SSLORONMSIT g GFAR e s wimn e i
v [SOMMMGETONS g WA omim e mamn e
4,348,877.00  99.41 4,338,003.08 18.98% Aaa/AA+ 2.53
Total Agency 4,365,000.00 4.08%  4,351311.62  4.63% 70,189.06 (13,308.58)  AA+ 2.29
AGENCY CMBS
3137BKRI1L FHMS K-047 A2 3.329 05/25/2025 100,000.00 05/19;23);2 1882222:22 o et (2'3;’;?2 Aazf\’:\A" e
3137BMTX4 FHMS K-052 A2 3.151 11/25/2025 250,000.00 02/102.250;2 giﬁgg:gg o 2noTESS (1'911'1932/“)' ABZQ’ZA" o
3137BNGTS FHMS K-054 A2 2.745 01/25/2026 25000000 ¥ 151/‘.260;/30 ;ii:ggi:gi 49.2'510/70 240’3?:32 @ 4§§?§3 Aa:/ﬁ“ 1:2;
3137BQYS0 FHMS K-056 A2 2.525 05/25/2026 250,000.00 02/082_2??020‘9; gziﬁigzg o B (2,836(.);:; Aa:/ﬁ“ e
3137BSP72 FHMS K-058 A2 2.653 08/25/2026 250,000.00 01/312_2;’12; ;Z;g;gjg e 2375002 (4,02169323 Aa://c\’“ .t
s mwskosasesovson  mogog  CWONE LI sesamdenz  L0g maa 201
e mwskommssscysaon  mogoco  CURR 207508 9S4 2msno0 108 s 3
LIEND P 072 A2 3.3501/25/2028 doccoc  AUNE  MMGE sl amaMst  omk smw s
Total Agency 1,750,934.78  95.95 1,746,186.40 7.64% Aaa/AA+ 2.56
CMBS 1,820,000.00 4.22% 1,771,178.84  4.84% 4,589.08 (24,992.43)  AAA 2.29
CASH
covso Receivable B oo 7si2s oo "0 "o00 “aa 000
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of February 29, 2024

Moody's/

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. S&P Maturity
v P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
784.23 1.00 784.23 0.00% Aaa/AAA 0.00
Total Cash 784.23 0.00% 784.23 0.00% 0.00 0.00 AAA 0.00
COMMERCIAL
PAPER
MUFG Bank, Ltd., New York Branch 08/30/2023 482,437.50 99.37 496,839.00 2.17%  P-1/A-1 0.12
62479LDC6 04/12/2024 >00,000.00 5.80% 496,721.67 5.29% 0.00 117.33 NA 0.11
Total Commercial 08/30/2023 482,437.50 99.37 496,839.00 2.17% P-1/A-1 0.12
Paper 500,000.00 5.80% 496,721.67 5.29% 0.00 117.33 NA 0.11
CORPORATE
CHARLES SCHWAB CORP 0.75 - 150,413.00 99.80 149,692.50 0.66%  A2/A- 0.05
8085138N4 03/18/2024 150,000.00 0.64% 149,999.46 4.63% 509.38 (306.95) A 0.05
05/10/2021 99,854.00 99.06 99,064.30 0.43%  Al/AA 0.20
023135BW5 AMAZON.COM INC 0.45 05/12/2024 100,000.00 0.50% 99,990.41 511% 136.25 (926.11) AA- 0.20
UNITEDHEALTH GROUP INC 0.55 11/08/2021 49,713.00 99.01 49,507.07 0.22%  A2/A+ 0.21
91324PEBA4 05/15/2024 >0,000.00 0.78% 49,976.53 5.26% 80.97 (469.46) A 0.20
0,
14913R2L0 CATERPILLAR FINANCIAL SERVICES 155,000.00 05/10/2021 154,792.30 99.00 153,445.48 0.67% A2/A 0.21
CORP 0.45 05/17/2024 0.49% 154,985.41 5.12% 201.50 (1,539.93) A+ 0.21
TORONTO-DOMINION BANK 2.65 08/25/2021 132,032.50 99.23 124,034.44 0.54% Al/A 0.28
89114QCA4 06/12/2024 125,000.00 0.63% 125,710.14 5.36% 726.91 (1,675.70) AA- 0.28
BANK OF AMERICA CORP 5.76005 06/07/2021 120,008.00 99.98 119,970.00 0.52% Al1/A- 0.29
06051GJY6 06/14/2024 120,000.00 0.52% 120,000.00 5.71% 1,497.61 (30.00) AA- 0.01
BANK OF MONTREAL 0.625 09/10/2021 149,878.50 98.31 147,470.43 0.65% A2/A- 0.36
06367TQW3 07/09/2024 150,000.00 0.65% 149,984.65 5.38% 135.42 (2,514.22) AA- 0.35
06/29/2021 24,987.25 98.26 24,564.98 0.11% A2/A+ 0.38
79466LAG9 SALESFORCE INC 0.625 07/15/2024 25,000.00 0.64% 24,998.42 5.329% 19.97 (433.44) NA 036
11/09/2021 156,232.50 98.68 148,012.94 0.65% A3/A 0.42
91159HHX1 US BANCORP 2.4 07/30/2024 150,000.00 0.81% 150,773.38 5 62% 310.00 (2,760.43) A 0.40
ROYAL BANK OF CANADA 2.25 08/19/2021 156,999.00 97.83 146,751.60 0.64% Al/A 0.67
78015K7C2 11/01/2024 150,000.00 0.77% 151,470.63 5.57% 1,125.00 (4,719.03) AA- 0.64
NATIONAL RURAL UTILITIES
03/18/2022 121,962.50 96.81 121,010.78 0.53% A2/A- 0.94
63743HFC1 COOPERATIVE FINANCE CORP 1.875 125,000.00 2.75% 124.010.58 541% 156.25 (2,999.80) A 0.90
02/07/2025
PACCAR FINANCIAL CORP 2.85 03/31/2022 69,981.80 97.62 68,331.28 0.30%  A1/A+ 1.10
69371RR73 04/07/2025 70,000.00 2.86% 69,993.33 5.09% 798.00 (1,662.05) NA 1.05
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9

87612EBLYS TARGET CORP 2.25 04/15/2025 150,000.00 02/172.2(;)82"2 Eg:;iggg F?ilﬁ’/z 14?3;;(2)3 (4'9;’5;7/; AZA/A 1(1):
oouersco  IKOTMEWIORMELONCO gppeqy OISR dossme gs ey od am
B0 logiora0zs oooooo PR leamss  sows  sass  asioos A 121
soory U s s g e s 1w
92826CAD4 VISA INC 3.15 12/14/2025 200,000.00 02/ 092250;)2 ggigggg fg;/so 19?223;3 (15808;6’ AaaN/:A- 1;3
sy e Con 74 oo EE - oomer  sewo msex ok MR i
713448FQ6 PEPSICO INC 4.55 02/13/2026 45,000.00 02/13‘/1'250720/30 22:3;232 fg;;/i 44'133;: (22922;/; AL/:+ 122
omsce  SuOumRC o7 womory R memi e mssme o omm mw i
037833BY5 APPLE INC 3.25 02/23/2026 250,000.00 02/011/‘.2207202 gig:zgggg 49;?"/20 242'?33:;2 (2’7;'2(.);5;/; AaT\l/:AJr izz
ouscy  GUSSMANONGNGSSS oy S o s imes own mm o
74340XBU4 PROLOGIS LP 3.25 06/30/2026 200,000.00 01/ 272222202 giggggg 59 2622 19%13132 2, 8;)682;; ASQA gig
e e A A A A
0L unenogs soo000  PLE iosars  som  amms  oswss aa aa0
437076CV2 HOME DEPOT INC 4.95 09/30/2026 80,000.00 11/272.2(?;/30 ;g::gggg 123:; So'ggigg 2(())25(;’{: AZA/A ;22
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HOLDINGS REPORT

City of Imperial Beach | Account | As of February 29, 2024

C\

CHANDLER

ASSET MANAGEMENT

Moody's/

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. S&P Maturity
v P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
11/08/2023 89,975.70 100.63 90,570.95 0.40%  A1l/A+ 2.70
713448FW3 PEPSICO INC 5.125 11/10/2026 90,000.00 5 139% 89.978.18 4.86% 1422.19 592.77 NA 238
TORONTO-DOMINION BANK 5.264 12/04/2023 115,000.00 100.64 115,732.69 0.51% A1/A 2.78
89115A2V3 12/11/2026 115,000.00 5.26% 115,000.00 5.01% 1,345.24 732.69 AA- 2.53
JOHN DEERE CAPITAL CORP 4.5 01/18/2024 249,852.50 99.23 248,069.71 1.09% Al/A 2.86
24422EXF1 01/08/2027 250,000.00 4.52% 249,857.68 4.79% 1,656.25 (1,787.98) A+ 2.63
ROYAL BANK OF CANADA 4.875 01/10/2024 214,946.25 99.54 214,010.77 0.94% Al1/A 2.89
78016HZTO 01/19/2027 215,000.00 4.88% 214,948.31 5.05% 1,222.81 (937.54) AA- 2.64
NORTHERN TRUST CORP 4.0 10/13/2022 143,916.00 97.16 145,737.89 0.64% A2/A+ 3.19
665859AW4 05/10/2027 150,000.00 5.00% 145,743.02 4.97% 1,850.00 (5.13) A+ 2.92
5,111,077.20 98.46 5,078,590.20 22.22% Al/A 1.73
Total Corporate 5,160,000.00 3.52% 5,119,024.95 5.10% 32,076.76 (40,434.76) A+ 1.57
MONEY MARKET
FUND
256,531.16 1.00 256,531.16 1129 P/ 0.00
- /) . . ) . . (] .
31846V203 FIRST AMER:GVT OBLG Y 256,531.16 4.91% 256,531.16 4.91% 0.00 0.00 AAA:Am 0.00
Aaa/
Total Money 256,531.16 1.00 256,531.16 1.12% AAAm 0.00
Market Fund 256,531.16 4.91% 256,531.16 4.91% 0.00 0.00 AAA 0.00
NEGOTIABLE CD
Westpac Banking Corporation - New 08/30/2023 499,965.18 100.03 500,167.50 2.19% P-1/A-1+ 0.12
96130AUHI York Branch 5.78 04/12/2024 >00,000.00 5.75% 499,993.50 5.30% 18,303.33 174.00 NA 0.12
Total Negotiable 08/30/2023 499,965.18 100.03 500,167.50 2.19% P-1/A-1+ 0.12
cD 500,000.00 5.75% 499,993.50 5.30% 18,303.33 174.00 NA 0.12
SUPRANATIONAL
- 0,
4581XO0EEA INTER-AMERICAN DEVELOPMENT 120,000.00 06/22/2022 119,988.00 99.27 119,125.17 0.52% Aaa/AAA 0.34
BANK 3.25 07/01/2024 3.26% 119,998.00 5.41% 650.00 (872.83) NA 0.33
INTER-AMERICAN DEVELOPMENT 09/15/2021 194,855.70 97.36 189,848.72 0.83% Aaa/AAA 0.57
4>81X0Dz8 BANK 0.5 09/23/2024 195,000.00 0.52% 194,972.88 5.29% 427.92 (5,124.16) NA 0.54
INTERNATIONAL FINANCE CORP 07/29/2021 102,898.00 97.59 97,587.79 0.43% Aaa/AAA 0.63
45950KCRS 1.37510/16/2024 100,000.00 0.47% 100,566.73 5.31% 515.62 (2,978.94) NA 0.61
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Moody's/

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. S&P Maturity

y P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

INTER-AMERICAN DEVELOPMENT 06/27/2023 149,884.50 99.65 149,467.84 0.65% Aaa/AAA 2.21

4581X0EKO BANK 4.5 05/15/2026 150,000.00 4.53% 149,910.94 4.67% 1,987.50 (443.10) NA 2.05

INTERNATIONAL FINANCE CORP 11/29/2023 229,250.20 99.62 229,125.59 1.00% Aaa/AAA 2.88

45950KDF4 4.37501/15/2027 230,000.00 4.49% 229,306.96 4.52% 1,285.76 (181.37) NA 2.66
INTERNATIONAL BANK FOR

09/28/2023 236,022.50 96.43 241,073.36 1.05% Aaa/AAA 4.37

459058KT9 SESCS;\}?;F/{;J;;ON AND DEVELOPM 250,000.00 4.82% 237,232.01 4.41% 1,190.97 3,841.34 NA 3.97

Total 1,032,898.90 98.22 1,026,228.46 4.49% Aaa/AAA 2.19

Supranational 1,045,000.00 3.31% 1,031,987.52 4.84% 6,057.78 (5,759.06) NA 2.02

US TREASURY

UNITED STATES TREASURY 0.25 05/12/2021 249,218.75 98.96 247,392.58 1.08% Aaa/AA+ 0.21

912820CC3 05/15/2024 250,000.00 0.35% 249,946.44 5.30% 183.72 (2,553.86) AA+ 0.20

UNITED STATES TREASURY 0.25 06/10/2021 249,423.83 98.54 246,347.66 1.08% Aaa/AA+ 0.29

912820CG4 06/15/2024 250,000.00 0.33% 249,944.28 5.32% 131.49 (3,596.62) AA+ 0.29

UNITED STATES TREASURY 0.375 08/05/2021 250,068.36 98.18 245,458.98 1.07% Aaa/AA+ 0.38

1282CCL3 07/15/2024 250,000.00 0.37% 250,008.66 5.29% 118.48 (4,549.67) AA+ 0.37

UNITED STATES TREASURY 0.375 12/08/2023 967,968.75 97.80 977,968.75 4.28% Aaa/AA+ 0.46

91282CCT6 08/15/2024 1,000,000.00 5.23% 978,430.57 5.26% 154.53 (461.82) AA+ 0.45

UNITED STATES TREASURY 10/31/2023 951,720.07 97.05 970,510.00 4.25% P-1/A-1+ 0.59

912797GW1 10/03/2024 1,000,000.00 5.44% 969,055.00 5.10% 0.00 1,455.00 F1+ 0.58

UNITED STATES TREASURY 0.625 10/14/2021 249,980.47 97.20 243,007.81 1.06% Aaa/AA+ 0.63

91282CDBA4 10/15/2024 250,000.00 0.63% 249,995.94 5.23% 589.14 (6,988.12) AA+ 0.61

UNITED STATES TREASURY 0.75 02/03/2023 328,521.48 96.96 339,376.95 1.49% Aaa/AA+ 0.71

91282CDH1 11/15/2024 350,000.00 4.39% 341,415.22 5.16% 771.63 (2,038.27) AA+ 0.69

UNITED STATES TREASURY 1.375 02/16/2021 207,843.75 96.70 193,390.62 0.85% Aaa/AA+ 0.92

912828752 01/31/2025 200,000.00 0.38% 201,825.14 5.09% 226.65 (8,434.51) AA+ 0.89

UNITED STATES TREASURY 1.125 02/09/2022 246,533.20 96.21 240,527.34 1.05% Aaa/AA+ 1.00

9128282C7 02/28/2025 250,000.00 1.59% 248,867.22 5.06% 7.64 (8,339.88) AA+ 0.97

UNITED STATES TREASURY 0.5 03/17/2021 248,671.88 95.30 238,261.72 1.04% Aaa/AA+ 1.08

9128282F0 03/31/2025 250,000.00 0.63% 249,644.09 5.00% 522.54 (11,382.37) AA+ 1.05

UNITED STATES TREASURY 0.375 03/30/2021 247,138.67 94.88 237,197.26 1.04% Aaa/AA+ 1.17

12828217 04/30/2025 250,000.00 0.66% 249,184.40 4.94% 314.22 (11,987.13) AA+ 1.13

UNITED STATES TREASURY 0.25 10/14/2021 245,244.14 94.39 235,986.33 1.03% Aaa/AA+ 1.25

912828270 05/31/2025 250,000.00 0.78% 248,362.03 4.92% 157.10 (12,375.70) AA+ 1.22
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Moody's/

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. S&P Maturity

v P Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

UNITED STATES TREASURY 0.25 12/02/2021 242,753.91 93.77 234,433.60 1.03% Aaa/AA+ 1.42

91282CABY 07/31/2025 250,000.00 1.05% 247,195.94 4.84% 51.51 (12,762.34) AA+ 1.38

UNITED STATES TREASURY 3.0 05/05/2022 250,097.66 97.31 243,281.25 1.06% Aaa/AA+ 1.59

9128285C0 09/30/2025 250,000.00 2.99% 250,045.41 4.78% 3,135.25 (6,764.16) AA+ 1.50

UNITED STATES TREASURY 3.0 06/09/2022 249,580.08 97.22 243,046.88 1.06% Aaa/AA+ 1.67

912828515 10/31/2025 250,000.00 3.05% 249,793.10 4.75% 2,513.74 (6,746.22) AA+ 1.58

UNITED STATES TREASURY 2.375 01/27/2023 334,496.09 95.49 334,222.66 1.46% Aaa/AA+ 2.17

912828654 04/30/2026 350,000.00 3.84% 339,672.78 4.58% 2,786.06 (5,450.12) AA+ 2.06

UNITED STATES TREASURY 1.5 01/27/2023 323,175.78 93.06 325,705.08 1.43% Aaa/AA+ 2.46

912828247 08/15/2026 350,000.00 3.83% 331,391.09 4.51% 216.35 (5,686.01) AA+ 2.37

UNITED STATES TREASURY 2.0 01/27/2023 234,355.47 93.79 234,482.42 1.03% Aaa/AA+ 2.71

91282824 11/15/2026 250,000.00 3.79% 238,828.56 4.46% 1,469.78 (4,346.14) AA+ 2.57

UNITED STATES TREASURY 2.5 10/21/2022 231,025.39 94.55 236,386.72 1.03% Aaa/AA+ 3.08

91282CEF4 03/31/2027 250,000.00 4.40% 236,806.90 4.41% 2,612.70 (420.18) AA+ 2.89

UNITED STATES TREASURY 3.25 10/13/2022 239,277.34 96.52 241,298.83 1.06% Aaa/AA+ 3.33

91282CEWY 06/30/2027 250,000.00 4.26% 242,401.66 4.38% 1,361.61 (1,102.83) AA+ 3.10

UNITED STATES TREASURY 3.125 01/20/2023 245,068.36 95.96 239,892.58 1.05% Aaa/AA+ 3.50

91282CFH9 08/31/2027 250,000.00 3.59% 246,250.66 4.38% 21.23 (6,358.09) AA+ 3.26

UNITED STATES TREASURY 4.125 10/11/2023 979,570.31 99.19 991,914.06 4.34% Aaa/AA+ 3.59

91282CFM8 09/30/2027 1,000,000.00 4.70% 981,558.29 4.37% 17,243.85 10,355.77 AA+ 3.24

UNITED STATES TREASURY 2.875 02/09/2024 473,593.75 94.24 471,210.94 2.06% Aaa/AA+ 4.46

9128284V9 08/15/2028 >00,000.00 4.17% 473,882.52 4.31% 592.38 (2,671.58) AA+ 411

8,245,327.49 96.64 8,211,301.02 35.93% Aaa/AA+ 1.73

Total US Treasury 8,500,000.00 3.40% 8,324,505.88 4.85% 35,181.59 (113,204.86) AA+ 1.62

22,936,382.07 96.78 22,852,307.93 100.00% Aa2/AA- 1.95

Total Portfolio 23,354,604.95 3.75% 23,059,509.66 4.90% 168,187.31 (207,201.72) AA 1.72

Total Market

Value + Accrued 23,020,495.24
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Settlement

Acq/Disp

Interest Pur/

Transaction Type Date Quantity Security Description Yield Sold Total Amount Gain/Loss
ACQUISITIONS

Purchase 02/02/2024 31846V203 175.00 FIRST AMER:GVT OBLG Y 1.000 4.93% (175.00) 0.00 (175.00) 0.00
Purchase 02/02/2024 31846V203 100,449.38 FIRST AMER:GVT OBLG Y 1.000 4.93% (100,449.38) 0.00 (100,449.38) 0.00
Purchase 02/05/2024 31846V203 2,636.00 FIRST AMER:GVT OBLG Y 1.000 4.93% (2,636.00) 0.00 (2,636.00) 0.00
Purchase 02/06/2024 31846V203 349.20 FIRST AMER:GVT OBLG Y 1.000 4.93% (349.20) 0.00 (349.20) 0.00
Purchase 02/07/2024 31846V203 1,171.88 FIRST AMER:GVT OBLG Y 1.000 4.93% (1,171.88) 0.00 (1,171.88) 0.00
Purchase 02/12/2024 9128284V9 500,000.00 ;”;;Egss/-ﬁl;i%;: EASURY 94.719 4.17% (473,593.75) (7,070.31) (480,664.06) 0.00
Purchase 02/13/2024 31846V203 1,023.75 FIRST AMER:GVT OBLG Y 1.000 4.89% (1,023.75) 0.00 (1,023.75) 0.00
Purchase 02/14/2024 31846V203 5,625.00 FIRST AMER:GVT OBLG Y 1.000 4.92% (5,625.00) 0.00 (5,625.00) 0.00
Purchase 02/15/2024 31846V203 38,842.14 FIRST AMER:GVT OBLG Y 1.000 4.93% (38,842.14) 0.00 (38,842.14) 0.00
Purchase 02/16/2024 31846V203 3,185.29 FIRST AMER:GVT OBLG Y 1.000 4.92% (3,185.29) 0.00 (3,185.29) 0.00
Purchase 02/16/2024 31846V203 86,484.50 FIRST AMER:GVT OBLG Y 1.000 4.92% (86,484.50) 0.00 (86,484.50) 0.00
Purchase 02/20/2024 31846V203 10,667.52 FIRST AMER:GVT OBLG Y 1.000 4.87% (10,667.52) 0.00 (10,667.52) 0.00
Purchase 02/21/2024 31846V203 4,671.42 FIRST AMER:GVT OBLG Y 1.000 4.93% (4,671.42) 0.00 (4,671.42) 0.00
Purchase 02/21/2024 31846V203 4,750.00 FIRST AMER:GVT OBLG Y 1.000 4.93% (4,750.00) 0.00 (4,750.00) 0.00
Purchase 02/23/2024 31846V203 3,958.33 FIRST AMER:GVT OBLG Y 1.000 4.92% (3,958.33) 0.00 (3,958.33) 0.00
Purchase 02/26/2024 31846V203 7,846.06 FIRST AMER:GVT OBLG Y 1.000 4.92% (7,846.06) 0.00 (7,846.06) 0.00
Purchase 02/26/2024 31846V203 3,974.92 FIRST AMER:GVT OBLG Y 1.000 4.92% (3,974.92) 0.00 (3,974.92) 0.00
Purchase 02/29/2024 31846V203 5,312.50 FIRST AMER:GVT OBLG Y 1.000 4.93% (5,312.50) 0.00 (5,312.50) 0.00
Total Purchase 781,122.89 (754,716.64) (7,070.31) (761,786.95) 0.00
TOTAL ACQUISITIONS 781,122.89 (754,716.64) (7,070.31) (761,786.95) 0.00
DISPOSITIONS

Sale 02/07/2024 31846V203 (1,919.40) FIRST AMER:GVT OBLG Y 1.000 4.93% 1,919.40 0.00 1,919.40 0.00
Sale 02/12/2024 912828D56 (350,000.00) ;J":;EESSS/-;ASDEZ%;ZEASURY 98.598 4.51% 345,091.80 (4,088.49) 349,180.29 (1,282.73)
Sale 02/12/2024 31846V203 (126,055.02) FIRST AMER:GVT OBLG Y 1.000 4.93% 126,055.02 0.00 126,055.02 0.00
Total Sale (477,974.42) 473,066.22 (4,088.49) 477,154.71  (1,282.73)
TOTAL DISPOSITIONS (477,974.42) 473,066.22 (4,088.49) 477,154.71  (1,282.73)
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Settlement Acq/Disp Interest Pur/

Transaction Type Quantity Security Description Price Total Amount Gain/Loss

Date Yield Sold

OTHER
TRANSACTIONS

JPMORGAN CHASE & CO 0.563

Call Redemption 02/16/2024 46647PBY1 (85,000.00) 02/16/2025 100.000 0.56% 85,000.00 0.00 85,000.00 0.00
Total Call Redemption (85,000.00) 85,000.00 0.00 85,000.00 0.00
Coupon 02/01/2024 3137BKRJ1 0.00 g;‘}\g:/lgggg A23.329 2.95% 277.42 0.00 277.42 0.00
Coupon 02/01/2024 3137BMTX4 0.00 i;‘xg/lggzssz A23.151 4.49% 656.46 0.00 656.46 0.00
Coupon 02/01/2024 3137BNGTS 0.00 ;Txg}gggg A22.745 4.58% 571.88 0.00 571.88 0.00
Coupon 02/01/2024 3137BQYSO 0.00 g;‘xi/lggzsg A22.525 4.25% 526.04 0.00 526.04 0.00
Coupon 02/01/2024 3137BSP72 0.00 g:}\gi)(z_gzs: A22.653 4.06% 552.71 0.00 552.71 0.00
Coupon 02/01/2024 3137BVZ82 0.00 ST}\SE/KZ-((J)ZG;’ A23.43 4.18% 714.58 0.00 714.58 0.00
Coupon 02/01/2024 3137FBBX3 0.00 g:}\::);_gf? A23.244 3.95% 675.83 0.00 675.83 0.00
Coupon 02/01/2024 3137FETNO 0.00 g;‘}\g:);—gzg A23.35 4.25% 614.17 0.00 614.17 0.00
Coupon 02/02/2024 69371RR24 0.00 (I?:%C?/I;(I):IZIZANCIAL CORP0.35 0.35% 175.00 0.00 175.00 0.00
Coupon 02/03/2024 857477CD3 0.00 g;?gg/S;ORZE;T CORP 5.272 5.27% 2,636.00 0.00 2,636.00 0.00
Coupon 02/06/2024 857477BR3 0.00 (SJ;?;E/SZTORZE:T CORP 1.746 1.75% 349.20 0.00 349.20 0.00
NATIONAL RURAL UTILITIES
Coupon 02/07/2024 63743HFC1 0.00 COOPERATIVE FINANCE CORP 2.75% 1,171.88 0.00 1,171.88 0.00
1.875 02/07/2025
Coupon 02/10/2024 69371RS56 0.00 ggff(gl;glzl\éANCIAL CORP 5.05 5.07% 5,428.75 0.00 5,428.75 0.00
Coupon 02/13/2024 713448FQ6 0.00 PEPSICO INC 4.55 02/13/2026 4.57% 1,023.75 0.00 1,023.75 0.00
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FEDERAL FARM CREDIT

Coupon 02/14/2024 3133EPSW6 0.00 BANKS FUNDING CORP 4.5 4.58% 5,625.00 0.00 5,625.00 0.00
08/14/2026
Coupon 02/15/2024 47788UAC6 0.00 JDOT 2021 A3 0.36 09/15/2025 0.38% 3.28 0.00 3.28 0.00
Coupon 02/15/2024 89190GAC1 0.00 11-?(/);75(2)(%;-5 A30.26 0.27% 14.25 0.00 14.25 0.00
Coupon 02/15/2024 47789QAC4 0.00 3231672)3;8 A30.52 0.52% 12.08 0.00 12.08 0.00
Coupon 02/15/2024 89238JAC9 0.00 gi(/)]-_r;gg;;) A3071 0.71% 15.60 0.00 15.60 0.00
Coupon 02/15/2024 44935FAD6 0.00 g?/iz/zggzléc A30.74 0.76% 11.79 0.00 11.79 0.00
Coupon 02/15/2024 448977ADO 0.00 TS/R]_E/ZSgZZ(;A A32.22 2.23% 152.00 0.00 152.00 0.00
Coupon 02/15/2024 47787JAC2 0.00 JDOT 2022 A3 0.36 09/15/2026 2.35% 76.45 0.00 76.45 0.00
Coupon 02/15/2024 58768PAC8 0.00 (';/183?2;—232272_1 A35.21 4.98% 369.04 0.00 369.04 0.00
Coupon 02/15/2024 47800CACO 0.00 JDOT 2023 A3 5.01 11/15/2027 5.07% 292.25 0.00 292.25 0.00
Coupon 02/15/2024 161571HT4 0.00 Sgﬁ;/i%zzz-l A5.16 5.23% 1,053.50 0.00 1,053.50 0.00
Coupon 02/15/2024 89239FAD4 0.00 gg(/)]-_r;ggg;) A35.54 5.61% 277.00 0.00 277.00 0.00
Coupon 02/15/2024 9128282A7 0.00 gg;:gg;’:ﬁs TREASURY 1.5 3.83% 2,625.00 0.00 2,625.00 0.00
Coupon 02/15/2024 9128284V9 0.00 gg;;Eggs/-;’:;i%;:EASURY 4.17% 7,187.50 0.00 7,187.50 0.00
Coupon 02/15/2024 91282CCT6 0.00 EZ;EESSS}ZAS-;E%;ZEASURY 5.23% 1,875.00 0.00 1,875.00 0.00
Coupon 02/15/2024 02582JJT8 0.00 Q&I‘,\;)l(gfzg(z)gz_z A3.39 3.42% 310.75 0.00 310.75 0.00
Coupon 02/16/2024 362554AC1 0.00 ggffg{zggél-ﬂr A30.68 0.68% 11.48 0.00 11.48 0.00
Coupon 02/16/2024 380146AC4 0.00 fxfé/ggggz_l A31.23 1.27% 20.59 0.00 20.59 0.00
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of February 29, 2024

Settlement Acq/Disp Interest Pur/

Transaction Type Quantity Security Description Price Total Amount Gain/Loss

Date Yield Sold

GMCAR 2022-2 A33.1

Coupon 02/16/2024 362585AC5 0.00 02/16/2027 3.13% 103.33 0.00 103.33 0.00
Coupon 02/16/2024 362583AD8 0.00 gxf$/§520§3-2 A34.47 4.51% 242.13 0.00 242.13 0.00
Coupon 02/16/2024 46647PBY1 0.00 épzl\//l:l%?;g\; CHASE & €0 0.563 0.56% 239.28 0.00 239.28 0.00
Coupon 02/18/2024 43815EAC8 0.00 I:f/ng}'ZZO();Sl% A30.41 0.41% 12.81 0.00 12.81 0.00
Coupon 02/18/2024 06428CAA2 0.00 ggﬁgg’;?yEmCA NAS.526 5.54% 6,907.50 0.00 6,907.50 0.00
Coupon 02/21/2024 43813GACS 0.00 22/201}22002251-1 A30.27 0.27% 1.78 0.00 1.78 0.00
Coupon 02/21/2024 43815GAC3 0.00 I(-)If/F;(i}'ZZOO22614 A30.88 0.90% 18.91 0.00 18.91 0.00
Coupon 02/21/2024 43815JAC7 0.00 23'201}22()(;273-1 A35.04 5.10% 189.00 0.00 189.00 0.00
Coupon 02/21/2024 438123AC5 0.00 29/221220(2283_4 A35.67 5.74% 354.38 0.00 354.38 0.00
Coupon 02/21/2024 907818GE2 0.00 gg]/l;)lezF;AzCGIFIC CORP4.75 4.82% 4,750.00 0.00 4,750.00 0.00
Coupon 02/23/2024 037833BY5 0.00 APPLE INC 3.25 02/23/2026 4.27% 4,062.50 0.00 4,062.50 0.00
Coupon 02/25/2024 05601XAC3 0.00 g?l:/l/\zl\él}';égé}l A3 1.03 1.15% 5.76 0.00 5.76 0.00
Coupon 02/25/2024 05602RAD3 0.00 SEI;A/\ZI:?;OZZ%ZZ_A A33.2l 3.23% 110.08 0.00 110.08 0.00
Coupon 02/25/2024 05593AAC3 0.00 I::l:j\zl\él}';gg;&l A35.16 5.22% 107.50 0.00 107.50 0.00
FEDERAL NATIONAL
Coupon 02/25/2024 3135G05X7 0.00 MORTGAGE ASSOCIATION 1.76% 468.75 0.00 468.75 0.00
0.375 08/25/2025
Coupon 02/29/2024 912828zC7 0.00 ;JT;SE(?:/EAS-;E%;-SREASURY 1.59% 1,406.25 0.00 1,406.25 0.00
Coupon 02/29/2024 91282CFH9 0.00 UNITED STATES TREASURY 3.59% 3,906.25 0.00 3,906.25 0.00

3.12508/31/2027
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ASSET MANAGEMENT

TRANSACTION LEDGER CA\ CHANDLER

City of Imperial Beach | Account | As of February 29, 2024

. Settlement . . . . Acq/Disp Interest Pur/ .
Transaction Type Date Quantity Security Description Price Yield Sold Total Amount Gain/Loss
Total Coupon 0.00 58,192.44 0.00 58,192.44 0.00
Custody Fee 02/23/2024 CCYUSD (104.17) Cash 0.00% (104.17) 0.00 (104.17) 0.00
Total Custody Fee (104.17) (104.17) 0.00 (104.17) 0.00
Dividend 02/29/2024 31846V203 0.00 FIRST AMER:GVT OBLG Y 4.93% 34.66 0.00 34.66 0.00
Total Dividend 0.00 34.66 0.00 34.66 0.00
Management Fee 02/07/2024 CCYUSD (1,919.40) Cash 0.00% (1,919.40) 0.00 (1,919.40) 0.00
Total Management Fee (1,919.40) (1,919.40) 0.00 (1,919.40) 0.00
Maturity 02/02/2024 69371RR24 (100,000.00) gg%c;/l;glzl:ANCIAL CORP 0.35 100.000 0.35% 100,000.00 0.00 100,000.00 0.00
Total Maturity (100,000.00) 100,000.00 0.00 100,000.00 0.00
Principal Paydown 02/15/2024 89190GAC1 7,895.66 117;(/)11-7523;53 A30.26 0.27% 7,895.66 -- 7,895.66 0.00
Principal Paydown 02/15/2024 47788UAC6 1,632.42 JDOT 2021 A3 0.36 09/15/2025 0.38% 1,632.42 -- 1,632.42 (0.00)
Principal Paydown 02/15/2024 47789QAC4 3,250.52 :)2?;;%;8 A30.52 0.52% 3,250.52 -- 3,250.52 0.00
Principal Paydown 02/15/2024 89238JAC9 2,064.38 -Ori(/);-;gégslj A30.71 0.71% 2,064.38 -- 2,064.38 (0.00)
Principal Paydown 02/15/2024 44935FAD6 1,614.56 g‘:/ig/zggzl; A30.74 0.76% 1,614.56 -- 1,614.56 (0.00)
Principal Paydown 02/15/2024 448977AD0 5,108.64 ;'9;{12/23522(? A32.22 2.23% 5,108.64 -- 5,108.64 (0.00)
Principal Paydown 02/15/2024 47787JAC2 3,000.47 JDOT 2022 A3 0.36 09/15/2026 2.35% 3,000.47 - 3,000.47 0.00
Principal Paydown 02/16/2024 362554AC1 1,359.95 lec(/;\/%gém A30.68 0.68% 1,359.95 -- 1,359.95 0.00
Principal Paydown 02/16/2024 380146AC4 1,224.63 fxfé/ié(z)éz-l A31.23 1.27% 1,224.63 -- 1,224.63 0.00
Principal Paydown 02/16/2024 362585AC5 1,468.40 gxfé/gégiz'z A331 3.13% 1,468.40 -- 1,468.40 0.00
Principal Paydown 02/18/2024 43815EAC8 3,747.21 TlA/F;c;}Zzoozzsla A3041 0.41% 3,747.21 -- 3,747.21 (0.00)
Principal Paydown 02/21/2024 43813GAC5 2,038.49 ;‘22?}220022511 A30.27 0.27% 2,038.49 - 2,038.49 (0.00)
Principal Paydown 02/21/2024 43815GAC3 2,068.86 QIA/Z?IZZ(J()Z2614 A30.88 0.90% 2,068.86 - 2,068.86 (0.00)
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of February 29, 2024

Settlement Acq/Disp Interest Pur/

Total Amount Gain/Loss

Transaction Type Date CUsSIP Quantity Security Description Price Yield sold

BMWLT 2022-1 A3 1.03

. . 0, —
Principal Paydown 02/25/2024 05601XAC3 3,728.80 03/25/2025 1.15% 3,728.80 3,728.80 (0.00)
Principal Paydown 02/25/2024 05602RAD3 2,811.00 BMWOT 2022-A A3 3.21 3.23% 2,811.00 - 2,811.00 (0.00)
08/25/2026
Total Principal
Paydown 43,013.99 43,013.99 - 43,013.99 (0.01)
TOTAL OTHER
TRANSACTIONS (144,009.58) 284,217.52 0.00 284,217.52 (0.01)
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