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PORTFOLIO SUMMARY

Portfolio Characteristics

Sector Allocation

Performance Review

Account Summary

Maturity Distribution

Top Issuers

Credit Quality

Total Rate of Return 1M 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS (08/01/13)
City of Imperial Beach
Benchmark Return*

AA

Beg. Values as of 
02/01/2024

End Values as of 
02/29/2024

Total Market Value 23,082,369.59 23,020,495.24

*See Footnote
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STATEMENT OF COMPLIANCE

Rules Name Limit Actual Compliance 
Status Notes

Compliant
Compliant

Compliant
Compliant

5 4 Compliant
Compliant

Compliant
Compliant

180 Compliant
Compliant

Compliant
Compliant

Compliant
Compliant
Compliant

Compliant
Compliant
Compliant

Compliant
Compliant

5 Compliant
Compliant

Compliant
Compliant
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STATEMENT OF COMPLIANCE

Rules Name Limit Actual Compliance 
Status Notes

5 Compliant
FEDERAL AGENCIES

Compliant
Compliant
Compliant

5 4 Compliant

Compliant

Compliant
Compliant

Compliant
Compliant
Compliant

Compliant
Compliant
Compliant
Compliant

Compliant
Compliant
Compliant
Compliant

MUTUAL FUNDS
Compliant
Compliant
Compliant

Compliant
Compliant

5 Compliant
Compliant
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STATEMENT OF COMPLIANCE

Rules Name Limit Actual Compliance 
Status Notes

Compliant
Compliant
Compliant

Compliant

Compliant
Compliant

5 4 Compliant
Compliant

U.S. TREASURIES
Compliant
Compliant

5 4 Compliant
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RECONCILIATION SUMMARY

Accrual Activity Summary

Fair Market Activity Summary

Month to Date Fiscal Year to Date
(07/01/2023)

Sales

Month to Date Fiscal Year to Date
(07/01/2023)

Sales

Maturities / Calls
Month to Date (185,000.00)

Fiscal Year to Date (9,055,000.00)

Principal Paydowns
Month to Date (43,013.99)

Fiscal Year to Date (437,765.86)

Purchases
Month to Date 754,716.64

Fiscal Year to Date 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)
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

ABS
01/11/2022 NA/AAA

AAA
Aaa/NA

AAA
NA/AAA

AAA
Aaa/NA

AAA
NA/AAA

AAA
NA/AAA

AAA
Aaa/AAA

NA
Aaa/NA

AAA
Aaa/NA

AAA
11/09/2021 NA/AAA

AAA
11/09/2021 NA/AAA

AAA
05/10/2022 Aaa/AAA

NA
Aaa/NA

AAA
Aaa/AAA

NA
NA/AAA

AAA
01/11/2022 NA/AAA

AAA
04/05/2022 Aaa/AAA

NA
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

Aaa/NA
AAA

Aaa/AAA
NA

Aaa/NA
AAA

Aaa/AAA
NA

Aaa/NA
AAA

NA/AAA
AAA

NR/AAA
AAA

Total ABS 1,207,289.56 3.69%
1,207,548.63
1,207,470.30

99.22
5.27%

1,197,676.88
1,789.70

5.24%
(9,793.41)

Aaa/AAA
AAA

3.16
1.64

AGENCY
Aaa/AA+

AA+
Aaa/AA+

AA+
Aaa/AA+

AA+

12/20/2024
12/21/2021 Aaa/AA+

AA+
Aaa/AA+

AA+
Aaa/AA+

AA+

12/12/2025
Aaa/AA+

AA+
Aaa/AA+

AA+
Aaa/AA+

AA+
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

Aaa/AA+
AA+

Aaa/AA+
AA+

Aaa/AA+
AA+

09/08/2028
Aaa/AA+

AA+
Aaa/AA+

AA+

Total Agency 4,365,000.00 4.08%
4,348,877.00
4,351,311.62

99.41
4.63%

4,338,003.08
70,189.06

18.98%
(13,308.54)

Aaa/AA+
AA+

2.53
2.29

AGENCY CMBS
05/19/2022 Aaa/AA+

AAA
Aaa/AA+

AAA
Aaa/AA+

AAA
Aaa/AA+

AAA
Aaa/AA+

AAA
Aaa/AA+

AAA
Aaa/AA+

AA+
Aaa/AA+

AAA
Total Agency 
CMBS 1,820,000.00 4.22%

1,750,934.78
1,771,178.84

95.95
4.84%

1,746,186.40
4,589.08

7.64%
(24,992.43)

Aaa/AA+
AAA

2.56
2.29

Aaa/AAA
AAA
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

Total Cash 784.23 0.00%
784.23
784.23

1.00
0.00%

784.23
0.00

0.00%
0.00

Aaa/AAA
AAA

0.00
0.00

COMMERCIAL 

04/12/2024 NA
Total Commercial 

500,000.00
08/30/2023

5.80%
482,437.50
496,721.67

99.37
5.29%

496,839.00
0.00

2.17%
117.33 NA

0.12
0.11

A
05/10/2021 A1/AA

05/15/2024
11/08/2021 A2/A+

A
05/10/2021 A2/A

A+
08/25/2021 A1/A

09/10/2021

A2/A+
NA

11/09/2021
A

11/01/2024
08/19/2021 A1/A

A

A1/A+
NA
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

A2/A
A

04/19/2022 A1/A

05/24/2021

A2/A
A

Aaa/AAA

NA
02/02/2022 A1/A

A1/A+
NA

Aaa/AA+
NA

A
A1/A+

A+

NA
A1/A

A1/A+
NA

Aa1/A+
AA

A2/A
A
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

A1/A+
NA

A1/A

01/18/2024 A1/A
A+

01/10/2024 A1/A

A2/A+
A+

Total Corporate 5,160,000.00 3.52%
5,111,077.20
5,119,024.95

98.46
5.10%

5,078,590.20
32,076.76

22.22%
(40,434.76)

A1/A
A+

1.73
1.57

FUND
Aaa/

AAAm
AAA

Total Money 
Market Fund 256,531.16 4.91%

256,531.16
256,531.16

1.00
4.91%

256,531.16
0.00

1.12%
0.00

Aaa/
AAAm
AAA

0.00
0.00

NEGOTIABLE CD

NA

CD 500,000.00
08/30/2023

5.75%
499,965.18
499,993.50

100.03
5.30%

500,167.50
18,303.33

2.19%
174.00 NA

0.12
0.12

Aaa/AAA
NA

09/15/2021 Aaa/AAA
NA

Aaa/AAA
NA
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

Aaa/AAA
NA

Aaa/AAA
NA

Aaa/AAA
NA

Total 
1,045,000.00 3.31%

1,032,898.90
1,031,987.52

98.22
4.84%

1,026,228.46
6,057.78

4.49%
(5,759.06)

Aaa/AAA
NA

2.19
2.02

US TREASURY

05/15/2024
05/12/2021 Aaa/AA+

AA+
Aaa/AA+

AA+
08/05/2021 Aaa/AA+

AA+

08/15/2024
Aaa/AA+

AA+

F1+

10/15/2024
10/14/2021 Aaa/AA+

AA+

11/15/2024
Aaa/AA+

AA+
Aaa/AA+

AA+

02/28/2025
02/09/2022 Aaa/AA+

AA+
Aaa/AA+

AA+
Aaa/AA+

AA+
10/14/2021 Aaa/AA+

AA+
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HOLDINGS REPORT

Cusip Units
Cost Value

Book Value Mkt YTM
Market Value

Accrued Int. Gain/Loss Fitch

Maturity

12/02/2021 Aaa/AA+
AA+

9128285C0 05/05/2022 Aaa/AA+
AA+

Aaa/AA+
AA+

Aaa/AA+
AA+

Aaa/AA+
AA+

912828U24 Aaa/AA+
AA+

10/21/2022 Aaa/AA+
AA+

Aaa/AA+
AA+

Aaa/AA+
AA+

Aaa/AA+
AA+

08/15/2028
02/09/2024 Aaa/AA+

AA+

Total US Treasury 8,500,000.00 3.40%
8,245,327.49
8,324,505.88

96.64
4.85%

8,211,301.02
35,181.59

35.93%
(113,204.86)

Aaa/AA+
AA+

1.73
1.62

23,354,604.95 3.75%
22,936,382.07
23,059,509.66

96.78
4.90%

22,852,307.93
168,187.31

100.00%
(207,201.72) AA

1.95
1.72

Total Market 
Value + Accrued 23,020,495.24
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TRANSACTION LEDGER

Date
Acq/Disp 

Yield Amount Sold Total Amount Gain/Loss

ACQUISITIONS
02/02/2024
02/02/2024
02/05/2024

02/12/2024

02/14/2024
02/15/2024

02/20/2024
02/21/2024
02/21/2024

02/29/2024
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

Sale

Sale 02/12/2024

Sale 02/12/2024
Total Sale (477,974.42) 473,066.22 (4,088.49) 477,154.71 (1,282.73)

(477,974.42) 473,066.22 (4,088.49) 477,154.71 (1,282.73)
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TRANSACTION LEDGER

Date
Acq/Disp 

Yield Amount Sold Total Amount Gain/Loss

TRANSACTIONS

(85,000.00) 85,000.00 0.00 85,000.00 0.00

Coupon 02/01/2024 05/25/2025

Coupon 02/01/2024 11/25/2025

Coupon 02/01/2024

Coupon 02/01/2024

Coupon 02/01/2024

Coupon 02/01/2024

Coupon 02/01/2024

Coupon 02/01/2024 01/25/2028

Coupon 02/02/2024 02/02/2024

Coupon

Coupon

Coupon

Coupon 02/10/2024

Coupon
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TRANSACTION LEDGER

Date
Acq/Disp 

Yield Amount Sold Total Amount Gain/Loss

Coupon 02/14/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024 09/15/2028

Coupon 02/15/2024 08/15/2028

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024

Coupon 02/15/2024 05/15/2025

Coupon

Coupon
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TRANSACTION LEDGER

Date
Acq/Disp 

Yield Amount Sold Total Amount Gain/Loss

Coupon

Coupon

Coupon

Coupon 02/18/2024 11/18/2025

Coupon 02/18/2024

Coupon 02/21/2024 04/21/2025

Coupon 02/21/2024

Coupon 02/21/2024

Coupon 02/21/2024

Coupon 02/21/2024

Coupon

Coupon 02/25/2024

Coupon 02/25/2024

Coupon 02/25/2024 11/25/2025

Coupon 02/25/2024

Coupon 02/29/2024

Coupon 02/29/2024
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TRANSACTION LEDGER

Date
Acq/Disp 

Yield Amount Sold Total Amount Gain/Loss

Total Coupon 0.00 58,192.44 0.00 58,192.44 0.00
Cash

Total Custody Fee (104.17) (104.17) 0.00 (104.17) 0.00
02/29/2024

Total Dividend 0.00 34.66 0.00 34.66 0.00
Cash

Total Management Fee (1,919.40) (1,919.40) 0.00 (1,919.40) 0.00

02/02/2024 02/02/2024
Total Maturity (100,000.00) 100,000.00 0.00 100,000.00 0.00

02/15/2024

02/15/2024

02/15/2024

02/15/2024

02/15/2024

02/15/2024

02/15/2024

02/18/2024 11/18/2025

02/21/2024 04/21/2025

02/21/2024
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TRANSACTION LEDGER

Date
Acq/Disp 

Yield Amount Sold Total Amount Gain/Loss

02/25/2024

02/25/2024

43,013.99 43,013.99 43,013.99 (0.01)

TRANSACTIONS (144,009.58) 284,217.52 0.00 284,217.52 (0.01)


	Untitled
	Untitled



