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PORTFOLIO SUMMARY CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Portfolio Characteristics Account Summary Top Issuers
Average Modified Duration 1.84 e :)/;I/l:fls/::);; End X;I/L;‘?ls/;;;: United States 37.88%
Federal Home Loan Banks 14.70%
Average Coupon 3.14% Market Value 23,182,311.19 23,425,522.01 FHLMC 7.53%
Accrued Interest 154,597.97 185,192.84 i 0
Average Purchase YTM 4.13% Farm Credit System 4.71%
Total Market Value 23,336,909.16 23,610,714.85 Royal Bank of Canada 1.56%
Average Market YTM 4.58% Income Earned 69,473.27 87,550.09 Inter-American Development Bank 1.47%
International Finance Corporation 1.41%
Average Quality AA Cont/WD 0.00 0.00 T P -
Par 23,630,604.21 23,681,804.96 BlackRock, Inc. 1.29%
Average Final Maturity 2.08 Book Value 23,360,363.10 23,407,142.31
Average Life 1.89 Cost Value 23,186,997.39 23,208,536.79
Sector Allocation Maturity Distribution Credit Quality
40%
USTreasury [ :7-88%
Corporate NN 2451% 30.5%
Agency N 2043% =
Agency CMBS s 7.53% 20% 17.8%
ABS [ 560% 12.6% 13.6%
Supras B 392%
Money Mkt Fd 0.03%
Cash 0.00% 0% 12) - <z B &
RO 7 o o & M AAa73.3% I AA 10.2% W A14.2%

M A12.3%

*See Footnote

Performance Review

Since Inception

Total Rate of Return im 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS (08/01/13)
City of Imperial Beach 1.18% 2.49% 2.75% 5.86% 3.59% 1.37% 1.76% 1.57% 1.51%
Benchmark Return* 1.14% 2.43% 2.40% 5.35% 2.71% 0.73% 1.31% 1.26% 1.19%
Secondary Benchmark Return* 1.16% 2.45% 2.53% 5.56% 2.90% 0.85% 1.44% 1.40% 1.34%

*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 July 31, 2024

Rules Name Limit Actual Compliance Notes
Status

AGENCY MORTGAGE SECURITIES (CMOS)

Max % (MV) 100.0 7.5 Compliant

Max Maturity (Years) 5.0 3.5 Compliant

ASSET-BACKED SECURITIES (ABS)

Max % (MV) 20.0 5.6 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 0.0 Compliant

Max % Issuer (MV) 5.0 0.0 Compliant

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

CORPORATE MEDIUM TERM NOTES

Max % (MV) 30.0 24.7 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
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STATEMENT OF COMPLIANCE

City of Imperial Beach | Account | As of July 31, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance
Status
Max Maturity (Years) 5 0.0 Compliant
FEDERAL AGENCIES
Max % (MV) 100.0 20.5 Compliant
Max % Issuer (MV) 100.0 14.8 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 0.0 Compliant
Max % Issuer (MV) 20.0 0.0 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 0.0 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 0.0 Compliant
Max % Issuer (MV) 5.0 0.0 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 July 31, 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 3.9 Compliant

Max % Issuer (MV) 10.0 1.5 Compliant

Max Maturity (Years) 5 3 Compliant

Min Rating (AA- by 1) 0.0 0.0 Compliant

U.S. TREASURIES

Max % (MV) 100.0 37.8 Compliant

Max % Issuer (MV) 100.0 37.8 Compliant

Max Maturity (Years) 5 4 Compliant
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RECONCILIATION SUMMARY

CHANDLER

ASSET MANAGEMENT

C\

City of Imperial Beach | Account | As of July 31, 2024

Maturities / Calls
Month to Date (325,000.00)
Fiscal Year to Date (325,000.00)

Principal Paydowns
Month to Date (33,725.79)

Fiscal Year to Date (33,725.79)

Purchases
Month to Date 1,365,634.28
Fiscal Year to Date 1,365,634.28

Sales
Month to Date (970,442.10)

Fiscal Year to Date (970,442.10)

Interest Received

Month to Date 42,406.11
Fiscal Year to Date 42,406.11
Purchased / Sold Interest

Month to Date (3,895.96)
Fiscal Year to Date (3,895.96)

Execution Time: 08/03/2024 12:07:48 AM

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

Accrual Activity Summary

Fiscal Year to Date
(07/01/2024)

23,360,363.10

Month to Date

Beginning Book Value 23,360,363.10

Maturities/Calls (325,000.00) (325,000.00)
Principal Paydowns (33,725.79) (33,725.79)
Purchases 1,365,634.28 1,365,634.28
Sales (970,442.10) (970,442.10)
Change in Cash, Payables, Receivables (7,272.54) (7,272.54)
Amortization/Accretion 18,445.07 18,445.07
Realized Gain (Loss) (859.70) (859.70)

Ending Book Value 23,407,142.31 23,407,142.31

Fair Market Activity Summary

Fiscal Year to Date
(07/01/2024)

23,182,311.19

Month to Date

Beginning Market Value 23,182,311.19

Maturities/Calls (325,000.00) (325,000.00)
Principal Paydowns (33,725.79) (33,725.79)
Purchases 1,365,634.28 1,365,634.28
Sales (970,442.10) (970,442.10)
Change in Cash, Payables, Receivables (7,272.54) (7,272.54)
Amortization/Accretion 18,445.07 18,445.07
Change in Net Unrealized Gain (Loss) 196,431.60 196,431.60
Realized Gain (Loss) (859.70) (859.70)

Ending Market Value 23,425,522.01 23,425,522.01
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Security Description ParVaqua/ Purchase D_ate Cost Value Mkt Price Market Value %c_)f Port. M:;i‘;ls/ Matur:ity
Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. M:;?; s/ Maturity

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

02/22/2023 69,987.25 99.95 69,963.49 0.30% Aaa/NA 3.29

47800CACO JDOT 2023 A35.0111/15/2027 70,000.00 3.39% 69,991.09 5139 155.87 (27.60) AAA 1.44

MBALT 2024-A A3 5.32 05/17/2024 59,992.98 101.20 60,720.17 0.26% Aaa/NA 3.47

>8770JAD6 01/18/2028 60,000.00 5.73% 59,993.35 4.86% 141.87 726.83 AAA 1.93

GMCAR 2023-2 A3 4.47 04/04/2023 64,998.21 99.37 64,589.84 0.28% Aaa/AAA 3.55

362583AD8 02/16/2028 65,000.00 4.51% 64,998.69 4.87% 121.06 (408.85) NA 1.85

HAROT 2023-4 A3 5.67 11/01/2023 74,986.79 101.50 76,128.03 0.32% Aaa/NA 3.89

438123AC5 06/21/2028 75,000.00 5.74% 74,988.88 5.11% 118.13 1,139.15 AAA 2.20

TAOT 2023-D A35.54 11/07/2023 59,993.53 101.57 60,943.91 0.26% NA/AAA 4.04

89239FAD4 08/15/2028 60,000.00 6.30% 59,994.50 5.04% 147.73 949.41 AAA 2.49

09/07/2023 244,932.09 101.16 247,854.10 1.06% NR/AAA 4.13

161571HT4 CHAIT 2023-1 A 5.16 09/15/2028 245,000.00 5.17% 244,944.02 4.72% 56187 2910.08 AAA 1.96

BMWOT 2024-A A3 5.18 06/04/2024 104,984.05 101.11 106,165.23 0.45% Aaa/AAA 4.57

096919AD7 02/26/2029 105,000.00 5.24% 104,984.52 4.79% 90.65 1,180.70 NA 2.05

BACCT 2024-1 A 4.93 06/06/2024 119,993.27 101.24 121,489.44 0.52% Aaa/AAA 4.62

05522RDJ4 03/15/2029 120,000.00 4.93% 119,993.46 4.60% 262.93 1,495.98 NA 2.55

1,309,707.10 100.21 1,311,990.76 5.60% Aaa/AAA 3.24

Total ABS 1,309,468.17 4.34% 1,309,587.62 4.83% 2,196.70 2,403.14 AAA 1.58

AGENCY

FEDERAL HOME LOAN BANKS 1.0 12/21/2021 174,846.00 98.47 172,317.63 0.74% Aaa/AA+ 0.39

3130AQF40 12/20/2024 175,000.00 1.03% 174,980.15 5.04% 199.31 (2,662.52) AA+ 0.38
FEDERAL FARM CREDIT

01/06/2022 89,797.50 98.30 88,472.62 0.38% Aaa/AA+ 0.44

3133ENKS8 gﬁ%‘és/;gz'\;DlNG CORP1.125 90,000.00 1.20% 89,970.67 5.15% 70.31 (1,498.05) AA+ 0.42

0,

3135G05X7 FEDERAL NATIONAL MORTGAGE 250,000.00 03/07/2022 238,280.00 95.55 238,866.49 1.02% Aaa/AA+ 1.07

ASSOCIATION 0.375 08/25/2025 1.76% 246,398.83 4.70% 406.25 (7,532.34) AA+ 1.04

FEDERAL HOME LOAN BANKS 4.5 01/26/2023 354,683.00 99.86 349,499.69 1.49% Aaa/AA+ 1.37

3130ATUCI 12/12/2025 350,000.00 4.00% 352,227.44 4.61% 2,143.75 (2,727.75) AA+ 1.30

FEDERAL HOME LOAN BANKS 03/14/2023 248,767.50 99.53 248,827.61 1.06% Aaa/AA+ 1.62

3130AUU36 4.12503/13/2026 250,000.00 4.30% 249,336.43 4.43% 3,953.13 (508.82) AA+ 1.52

3133EPSWE FEDERAL FARM CREDIT BANKS 250.000.00 08/09/2023 249,425.00 100.56 251,390.17 1.07% Aaa/AA+ 2.04

FUNDING CORP 4.5 08/14/2026 A 4.58% 249,610.20 4.21% 5,218.75 1,779.97 AA+ 1.89

FEDERAL HOME LOAN BANKS 09/13/2023 994,820.00 100.64 1,006,445.93 4.30% Aaa/AA+ 2.11

3130AWTO3 4.62509/11/2026 1,000,000.00 4.81% 996,346.04 4.30% 17,986.11 10,099.89 AA+ 1.96
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. M:;?; s/ Maturity

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

FEDERAL HOME LOAN BANKS 12/27/2023 255,720.00 101.42 253,555.86 1.08% Aaa/AA+ 2.36

3130AXQL> 4.87512/11/2026 250,000.00 4.04% 254,569.64 4.23% 1,692.71 (1,013.78) AA+ 2.20

FEDERAL HOME LOAN BANKS 06/26/2024 500,765.00 101.38 506,897.45 2.16% Aaa/AA+ 2.86

3130B1EFO 4.625 06/11/2027 >00,000.00 4.57% 500,740.19 4.11% 4,946.18 6,157.26 AA+ 2.64

FEDERAL HOME LOAN BANKS 4.0 07/06/2023 391,388.00 99.91 399,621.16 1.71% Aaa/AA+ 3.86

3130AwC24 06/09/2028 400,000.00 4.49% 393,248.50 4.03% 2,311.11 6,372.66 AA+ 3.52

FEDERAL HOME LOAN BANKS 09/07/2023 497,450.00 101.30 506,495.51 2.16% Aaa/AA+ 4.11

3130AWTR1 4.37509/08/2028 >00,000.00 4.49% 497,907.80 4.03% 8,689.24 8,587.71 AA+ 3.67

FEDERAL FARM CREDIT BANKS 10/12/2023 247,682.50 101.79 254,468.63 1.09% Aaa/AA+ 4.15

3133EPWK7 FUNDING CORP 4.5 09/22/2028 250,000.00 4.71% 248,055.25 4.03% 4,031.25 6,413.38 AA+ 3.70
FEDERAL FARM CREDIT

04/22/2024 492,720.00 101.70 508,486.13 2.17% Aaa/AA+ 4.69

3133ERAKY gﬁ/l\lllés/chl)le\;DlNG CORP 4.375 >00,000.00 4.71% 493,121.54 3.97% 6,744.79 15,364.59 AA+ 4.16

4,736,344.50 100.45 4,785,344.89 20.43% Aaa/AA+ 2.72

Total Agency 4,765,000.00 4.21% 4,746,512.69 4.26% 58,392.88 38,832.20 AA+ 2.47

AGENCY CMBS

FHMS K-047 A2 3.329 05/19/2022 99,898.79 98.54 97,873.71 0.42% Aaa/AA+ 0.82

3137BKRIL 05/25/2025 99,324.57 3.04% 99,470.67 5.18% 275.54 (1,596.95) AAA 0.69

FHMS K-052 A2 3.151 02/10/2023 241,220.70 97.87 244,682.60 1.04% Aaa/AA+ 1.32

3137BMTX4 11/25/2025 250,000.00 4.54% 245,947.33 4.96% 656.46 (1,264.73) AAA 1.10

FHMS K-054 A2 2.745 02/15/2023 237,392.58 97.09 242,722.00 1.04% Aaa/AA+ 1.49

3137BNGTS 01/25/2026 250,000.00 4.64% 243,750.58 4.93% 571.88 (1,028.58) AAA 1.30

FHMS K-056 A2 2.525 02/08/2023 236,826.17 96.35 240,885.60 1.03% Aaa/AA+ 1.82

31378QYs0 05/25/2026 250,000.00 4.30% 242,834.69 4.80% 526.04 (1,949.09) AAA 1.61

FHMS K-058 A2 2.653 01/31/2023 237,910.16 96.24 240,597.48 1.03% Aaa/AA+ 2.07

313785P72 08/25/2026 250,000.00 4.11% 243,077.97 4.65% 552.71 (2,480.50) AAA 1.93

02/08/2023 242,861.33 97.41 243,519.08 1.04% Aaa/AA+ 2.49

3137BVZ82 FHMS K-063 A2 3.43 01/25/2027 250,000.00 421% 245.554.60 2.64% 714.58 (2,035.62) AAA 220

FHMS K-068 A2 3.244 05/12/2023 242,705.08 96.52 241,297.45 1.03% Aaa/AA+ 3.07

3137FBBX3 08/25/2027 250,000.00 3.98% 244,802.90 4.56% 675.83 (3,505.45) AA+ 2.80

05/24/2023 211,440.63 96.52 212,339.67 0.91% Aaa/AA+ 3.49

3137FETNO FHMS K-073 A2 3.35 01/25/2028 220,000.00 4.27% 213,630.24 4.54% 614.17 (1,290.57) AAA 312

Total Agency 1,750,255.44 96.96 1,763,917.58 7.53% Aaa/AA+ 2.15

CMBS 1,819,324.57 4.23% 1,779,069.08 4.75% 4,587.21 (15,151.50) AAA 1.92
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Moody's/

Security Description ParVaIu.e/ Purchase D_ate Cost Value Mkt Price Market Value %c_)fPort. s&Pp/ Matur:ity
Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
CASH

Receivable Mo o M0y ooo "o "o00 A am
711.09 1.00 711.09 0.00% Aaa/AAA 0.00
Total Cash 711.09 0.00% 711.09 0.00% 0.00 0.00 AAA 0.00

CORPORATE
OIS Joona mooenco L omens  sem aars  umon 02s

NATIONAL RURAL UTILITIES o )

oawe  comumEnwacow  psecw  SOUNE s mn mgem o e en
I e I R - e
87612EBL9 TARGET CORP 2.25 04/15/2025 150,000.00 02/174'2&2; Egiiggg 5261"2 147;823: (29246;; Ai/A 8251;
oussco SOUNCHINURON  owom N lmer s i e e o
miscy  OEMLMIWION  omeey B wsen g wsme | em em o
92826CAD4 VISA INC 3.15 12/14/2025 200,000.00 02/09‘/1.25();; igg:giggg 49289"2 195'2?2:;(9) (52983;/; Aal?;//;AA- 1:;
s ST con 74 A
713448FQ6 PEPSICO INC 4.55 02/13/2026 45,000.00 02/13‘/‘.25072; 22:227322(2) 4925;: 44'3;??8 ((1)21;’;/; AlN/:"- 12:
I A i
037833BY5 APPLE INC 3.25 02/23/2026 250,000.00 02/012'2;)72; ;ié;gggg fi;/i 24322;23 (12;5053 Aai{:“ 12;
I e I - T - A A -
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Security Description ParVaIu.e/ Purchase D_ate Cost Value Mkt Price Market Value %c_)f Port. M:;i‘;ls/ Matur:ity

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

74340XBU4 PROLOGIS LP 3.25 06/30/2026 200,000.00 01/27‘/1.22220/?: ig;:gg;gg f;;’;’ 194'?;;:3? (1,22:.;??;/; ASQA i:;
sy ST e con 27 S A i
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s, oNEpaTNG 45 A A
GOS0 e o0z soooo0 IR e arwm s seir A 1o
713448FW3 PEPSICO INC 5.125 11/10/2026 90,000.00 11/082_21032; :g:g;i;g 122;; 9132?:1 1’205':2;{; AL/:J' ;gi
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Security Descrintion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. M:;?; s/ Maturity

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

UNITEDHEALTH GROUP INC 2.95 07/30/2024 228,345.60 95.41 228,987.46 0.98%  A2/A+ 3.21

91324PDES 10/15/2027 240,000.00 4.60% 228,355.55 4.50% 2,084.67 631.90 A 2.98

5,719,080.70 99.34 5,764,142.17 24.61%  Al/A+ 2.08

Total Corporate 5,805,000.00 4.49% 5,746,930.76 4.68% 62,505.37 17,211.41 A+ 1.91
MONEY MARKET

FUND
7,301.13 1.00 7,301.13 0.03% A%/ 0.00
- ’ . . , . . (] .
31846V203 FIRST AMER:GVT OBLG Y 7,301.13 4.91% 7301.13 4.91% 0.00 0.00 AAA:Xn 0.00
Aaa/
Total Money 7,301.13 1.00 7,301.13 0.03% AAAM 0.00
Market Fund 7,301.13 4.91% 7,301.13 4.91% 0.00 0.00 AAA 0.00

SUPRANATIONAL
INTER-AMERICAN

09/15/2021 194,855.70 99.28 193,603.85 0.83% Aaa/AAA 0.15
4581x0Dz8 ggyzEsL/(;ZI;/IAENT BANKO.5 195,000.00 0.52% 194,993.02 5.49% 346.67 (1,389.17) NA 0.14
INTERNATIONAL FINANCE CORP 07/29/2021 102,898.00 99.17 99,166.92 0.42% Aaa/AAA 0.21
45950KCRI 1.375 10/16/2024 100,000.00 0.47% 100,188.08 5.35% 401.04 (1,021.17) NA 0.21
INTER-AMERICAN
06/27/2023 149,884.50 100.15 150,231.79 0.64% Aaa/AAA 1.79
45B1XOEKO ggylEsl./C;ISI;/IGENT BANK4.5 150,000.00 4.53% 149,927.87 4.41% 1,425.00 303.92 NA 1.69
INTERNATIONAL FINANCE CORP 11/29/2023 229,250.20 100.35 230,816.38 0.99% Aaa/AAA 2.46
45950KDF4 4.37501/15/2027 230,000.00 4.49% 229,407.95 4.22% 447.22 1,408.43 NA 231
459058KT9 :q’\ézﬂax?rTégg‘ﬁlb?qA:ﬁ;OR 250.000.00 09/28/2023 236,022.50 97.95 244,876.82 1.05% Aaa/AAA 3.95
DEVELOPM 3.5 07/12/2028 R 4.82% 238,457.55 4.07% 461.81 6,419.27 NA 3.64
Total 912,910.90 99.33 918,695.75 3.92% Aaa/AAA 2.02
Supranational 925,000.00 3.32% 912,974.47 4.60% 3,081.74 5,721.28 NA 1.88
US TREASURY
UNITED STATES TREASURY 0.375 12/08/2023 967,968.75 99.81 998,067.43 4.26% Aaa/AA+ 0.04
91282CCT6 08/15/2024 1,000,000.00 5.23% 998,191.78 5.07% 1,730.77 (124.35) AA+ 0.04
UNITED STATES TREASURY 10/31/2023 951,720.07 99.09 990,932.08 4.23% P-1/A-1+ 0.18
912797GW1 10/03/2024 1,000,000.00 5.44% 990,974.38 5.23% 0.00 (42.30) F1+ 0.17
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Moody's/

Security Description ParVaIu.e/ Purchase D_ate Cost Value Mkt Price Market Value %c_)fPort. s&Pp/ Matur:ity

Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
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HOLDINGS REPORT CA\ &:S!-EITAMN/I\)GE_ME&

City of Imperial Beach | Account | As of July 31, 2024

Security Descriotion Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. M:;i‘; s/ Maturity

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

UNITED STATES TREASURY 2.875 02/09/2024 473,593.75 95.88 479,414.06 2.05% Aaa/AA+ 4.04

9128284V9 08/15/2028 >00,000.00 4.17% 476,337.05 3.99% 6,634.62 3,077.01 AA+ 3.71
UNITED STATES TREASURY 3.125 03/18/2024 378,906.25 96.67 386,671.88 1.65% Aaa/AA+ 4.29

9128285M8 11/15/2028 400,000.00 4.39% 380,579.37 3.98% 2,649.46 6,092.50 AA+ 3.94
8,772,225.93 98.08 8,873,418.65 37.88% Aaa/AA+ 1.57

Total US Treasury 9,050,000.00 3.89% 8,904,055.47 4.61% 54,428.94 (30,636.83) AA+ 1.47
23,208,536.79 98.92 23,425,522.01 100.00% Aa2/AA 2.08

Total Portfolio 23,681,804.96 4.13% 23,407,142.31 4.58% 185,192.84 18,379.70 AA 1.84

Total Market

Value + Accrued 23,610,714.85
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of July 31, 2024

C\

CHANDLER

ASSET MANAGEMENT

Transaction Settlement : . - Acq/Disp Interest Pur/ .
T Date CusIP Quantity Security Description Yield sold Total Amount Gain/Loss
ACQUISITIONS
Purchase 07/01/2024 31846V203 7,312.50 FIRST AMER:GVT OBLG Y 1.000 491% (7,312.50) 0.00 (7,312.50) 0.00
Purchase 07/02/2024 31846V203 671.13 FIRST AMER:GVT OBLG Y 1.000 4.92% (671.13) 0.00 (671.13) 0.00
Purchase 07/08/2024 31846V203 6,131.25 FIRST AMER:GVT OBLG Y 1.000 4.90% (6,131.25) 0.00 (6,131.25) 0.00
Purchase 07/09/2024 31846V203 468.75 FIRST AMER:GVT OBLG Y 1.000 4.91% (468.75) 0.00 (468.75) 0.00
Purchase 07/09/2024 31846V203 150,000.00 FIRST AMER:GVT OBLG Y 1.000 4.91% (150,000.00) 0.00 (150,000.00) 0.00
Purchase 07/12/2024 31846V203 4,375.00 FIRST AMER:GVT OBLG Y 1.000 4.92% (4,375.00) 0.00 (4,375.00) 0.00
Purchase 07/15/2024 023135BC9 250,000.00 Q%';;ZAZZ;)Z'\(;ZC?M INC3.15 95.492 4.73% (238,730.00) (3,128.13) (241,858.13) 0.00
Purchase 07/15/2024 31846V203 1,563.32 FIRST AMER:GVT OBLG Y 1.000 4.92% (1,563.32) 0.00 (1,563.32) 0.00
Purchase 07/16/2024 31846V203 4,654.49 FIRST AMER:GVT OBLG Y 1.000 4.92% (4,654.49) 0.00 (4,654.49) 0.00
Purchase 07/18/2024 31846V203 3,014.82 FIRST AMER:GVT OBLG Y 1.000 4.92% (3,014.82) 0.00 (3,014.82) 0.00
Purchase 07/19/2024 31846V203 5,240.63 FIRST AMER:GVT OBLG Y 1.000 4.92% (5,240.63) 0.00 (5,240.63) 0.00
Purchase 07/22/2024 31846V203 2,247.30 FIRST AMER:GVT OBLG Y 1.000 4.92% (2,247.30) 0.00 (2,247.30) 0.00
Purchase 07/24/2024 31846V203 250,639.34 FIRST AMER:GVT OBLG Y 1.000 4.92% (250,639.34) 0.00 (250,639.34) 0.00
Purchase 07/25/2024 31846V203 5,352.65 FIRST AMER:GVT OBLG Y 1.000 4.92% (5,352.65) 0.00 (5,352.65) 0.00
Purchase 07/25/2024 31846V203 4,847.50 FIRST AMER:GVT OBLG Y 1.000 4.92% (4,847.50) 0.00 (4,847.50) 0.00
BLACKROCK FUNDING 0
Purchase 07/26/2024 09290DAH4 300,000.00 INC 4.6 07/26/2027 100.080 4.57% (300,240.00) 0.00 (300,240.00) 0.00
Purchase 07/30/2024 31846V203 150,000.00 FIRST AMER:GVT OBLG Y 1.000 4.92% (150,000.00) 0.00 (150,000.00) 0.00
Purchase 07/30/2024 31846V203 1,800.00 FIRST AMER:GVT OBLG Y 1.000 4.92% (1,800.00) 0.00 (1,800.00) 0.00
UNITEDHEALTH GROUP o
Purchase 07/31/2024 91324PDE9 240,000.00 INC 2.95 10/15/2027 95.144 4.60% (228,345.60) (2,084.67) (230,430.27) 0.00
Total Purchase 1,388,318.68 (1,365,634.28) (5,212.80) (1,370,847.08) 0.00
TOTAL
ACQUISITIONS 1,388,318.68 (1,365,634.28) (5,212.80) (1,370,847.08) 0.00
DISPOSITIONS
. BANK OF MONTREAL o
Maturity 07/09/2024 06367TQW3 (150,000.00) 0.625 07/09/2024 100.000 0.63% 150,000.00 0.00 150,000.00 0.00
Maturity 07/15/2024 79466LAG9Y (25,000.00) SALESFORCE INC 0.625 100.000 0.63% 25,000.00 0.00 25,000.00 0.00

07/15/2024
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Transaction Settlement Acq/Disp Interest Pur/

Quantity Security Description Total Amount Gain/Loss

Type Date Yield Sold

US BANCORP 2.4

Maturity 07/30/2024 91159HHX1 (150,000.00) 07/30/2024 100.000 2.40% 150,000.00 0.00 150,000.00 0.00
Total Maturity (325,000.00) 325,000.00 0.00 325,000.00 0.00
Sale 07/08/2024 31846V203 (1,939.59) FIRST AMER:GVT OBLG Y 1.000 4.90% 1,939.59 0.00 1,939.59 0.00
Sale 07/15/2024 31846V203 (190,197.24) FIRST AMER:GVT OBLG Y 1.000 4.92% 190,197.24 0.00 190,197.24 0.00
Sale 07/24/2024 3130ATUR6 (250,000.00) ;EA?VE(F;A::;;'\?;/LEA/‘;\‘()24 99.729 4.42% 249,322.50 (1,316.84) 250,639.34 (859.70)
Sale 07/26/2024 31846V203 (300,240.00) FIRST AMER:GVT OBLG Y 1.000 4.92% 300,240.00 0.00 300,240.00 0.00
Sale 07/31/2024 31846V203 (228,742.77) FIRST AMER:GVT OBLG Y 1.000 4.93% 228,742.77 0.00 228,742.77 0.00
Total Sale (971,119.60) 970,442.10 (1,316.84) 971,758.94 (859.70)
TOTAL

DISPOSITIONS (1,296,119.60) 1,295,442.10 (1,316.84) 1,296,758.94 (859.70)
OTHER

Coupon 07/01/2024 3137BKRJ1 0.00 g;l}\g:};_g:; A23.329 2.86% 276.12 0.00 276.12 0.00
Coupon 07/01/2024 3137BMTX4 0.00 ;TZ;/IZ-SZSSZ A23.151 4.46% 656.46 0.00 656.46 0.00
Coupon 07/01/2024 3137BNGT5 0.00 ;;‘%;ﬁggg A22.745 4.55% 571.88 0.00 571.88 0.00
Coupon 07/01/2024 3137BQYSO 0.00 ;;‘}\gi/g_gzsg A22.525 4.23% 526.04 0.00 526.04 0.00
Coupon 07/01/2024 3137BSP72 0.00 g:}\g:)(z_gig 22653 4.03% 552.71 0.00 552.71 0.00
Coupon 07/01/2024 3137BVZ82 0.00 g;'}\gg/g-gzsf A23.43 4.17% 714.58 0.00 714.58 0.00
Coupon 07/01/2024 3137FBBX3 0.00 g:}\gg/g_gff A23.244 3.94% 675.83 0.00 675.83 0.00
Coupon 07/01/2024 3137FETNO 0.00 g;‘}\gg/g-gzs A23.35 4.25% 614.17 0.00 614.17 0.00

FEDERAL FARM CREDIT
Coupon 07/06/2024 3133ENKS8 0.00 BANKS FUNDING CORP 1.20% 506.25 0.00 506.25 0.00

1.125 01/06/2025
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Transaction Settlement Acq/Disp Interest Pur/

Quantity Security Description Price Total Amount Gain/Loss

Type Date Yield Sold

JOHN DEERE CAPITAL

Coupon 07/08/2024 24422EXF1 0.00 CORP 4.5 01/08/2027 4.52% 5,625.00 0.00 5,625.00 0.00
Coupon 07/09/2024 06367TQWS3 0.00 gAsl\ZIE 8;/'8A9?'2\|J;‘5AL 0.63% 468.75 0.00 468.75 0.00
INTERNATIONAL BANK
Coupon 07/12/2024 459058KT9 0.00 ;ONFI{DFI()EIEC\;?ET;-:;FI{\/[IJ?;ON 4.82% 4,375.00 0.00 4,375.00 0.00
07/12/2028
Coupon 07/15/2024 47788UAC6 0.00 i)g%r;gg;??’ 0-36 0.39% 1.21 0.00 1.21 0.00
Coupon 07/15/2024 89190GAC1 0.00 I’i‘?;igg;f A30.26 0.27% 6.35 0.00 6.35 0.00
Coupon 07/15/2024 79466LAG9 0.00 ggl/-i;?ochz;E INC0.625 0.63% 78.13 0.00 78.13 0.00
Coupon 07/15/2024 47789QAC4 0.00 332(7;6?2)3;38 A30.52 0.53% 6.37 0.00 6.37 0.00
Coupon 07/15/2024 89238JACY 0.00 -OFZ(/)I;;)S;SD A30.71 0.71% 9.85 0.00 9.85 0.00
Coupon 07/15/2024 44935FAD6 0.00 ;l:/i-rs/zggzléc A30.74 0.76% 6.99 0.00 6.99 0.00
Coupon 07/15/2024 448977AD0 0.00 T(?/T;/ZzogzzéA A32.22 2.23% 104.65 0.00 104.65 0.00
Coupon 07/15/2024 47787JAC2 0.00 gg?;igg;?s 0.36 2.35% 53.68 0.00 53.68 0.00
Coupon 07/15/2024 58768PAC8 0.00 &3?2}2%2272_1 A35.21 4.92% 369.04 0.00 369.04 0.00
Coupon 07/15/2024 47800CACO 0.00 Jll?l%r;g(z)z??’ 501 5.07% 292.25 0.00 292.25 0.00
Coupon 07/15/2024 161571HT4 0.00 Sgﬁl;/zzgzzzl As.16 5.23% 1,053.50 0.00 1,053.50 0.00
Coupon 07/15/2024 89239FAD4 0.00 'Ol'g?il';gg:-gD A35.54 5.61% 277.00 0.00 277.00 0.00
Coupon 07/15/2024 45950KDF4 0.00 Igg:gggg?gﬁi;%gggg 4.49% 5,032.40 0.00 5,032.40 0.00
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of July 31, 2024

Transaction Settlement
Type Date

Quantity

Security Description

Acq/Disp

Yield

Interest Pur/
Sold

Total Amount

Gain/Loss

MBALT 2024-A A3 5.32

Coupon 07/15/2024 58770JAD6 0.00 01/18/2028 5.39% 266.00 0.00 266.00 0.00
Coupon 07/15/2024 05522RDJ4 0.00 g?/CICS'I}ZZSZZ;‘r-l A4.93 4.93% 525.87 0.00 525.87 0.00
Coupon 07/15/2024 02582JJT8 0.00 QSM/)l(g/AZSgiz-Z A 3.42% 310.75 0.00 310.75 0.00
Coupon 07/16/2024 362554AC1 0.00 ggM/f:/FéggélA A30.68 0.68% 7.60 0.00 7.60 0.00
Coupon 07/16/2024 380146AC4 0.00 fmfg\ggggz_l A31.26 1.27% 14.07 0.00 14.07 0.00
Coupon 07/16/2024 362585AC5 0.00 Sxfg/zggsz_z A3sl 3.13% 77.49 0.00 77.49 0.00
Coupon 07/16/2024 362583AD8 0.00 gxf:/zggé}z A3 4.47 4.51% 242.13 0.00 242.13 0.00
Coupon 07/18/2024 43815EAC8 0.00 Tf/i(;};oozz;s A30.41 0.41% 6.77 0.00 6.77 0.00
Coupon 07/19/2024 78016HZTO 0.00 Z%\;ASLO‘??T:/S:;;ANADA 4.88% 5,240.63 0.00 5,240.63 0.00
Coupon 07/21/2024 43815GAC3 0.00 glA/i?}ZZOOZZGI-A A30.88 0.90% 11.72 0.00 11.72 0.00
Coupon 07/21/2024 43815JAC7 0.00 222(212202273-1 A35.04 5.10% 189.00 0.00 189.00 0.00
Coupon 07/21/2024 438123AC5 0.00 EIGA/ZOJZZOOZZS}Z‘ A3 5.67 5.75% 354.38 0.00 354.38 0.00
Coupon 07/25/2024 05602RAD3 0.00 ggﬂ/\zl\éc/);—OZZ%ZZ_A A33.21 3.24% 74.90 0.00 74.90 0.00
Coupon 07/25/2024 05593AAC3 0.00 ?I::/I/\zl\él}';ggé}l A35.16 5.22% 94.69 0.00 94.69 0.00
Coupon 07/25/2024 096919AD7 0.00 gZM/\ZAé?;OZZ%ZALA A35.18 5.18% 664.77 0.00 664.77 0.00
Coupon 07/30/2024 91159HHX1 0.00 g;gg;‘;g;ip 24 2.40% 1,800.00 0.00 1,800.00 0.00
Coupon 07/31/2024 912828752 0.00 UNITED STATES TREASURY 0.38% 1,375.00 0.00 1,375.00 0.00

1.375 01/31/2025
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of July 31, 2024

Transaction Settlement . . . . Acq/Disp Interest Pur/ .
T Date Quantity Security Description Price Yield sold Total Amount Gain/Loss
Coupon 07/31/2024 91282CAB7 0.00 g':ggs/i’;zzz;REASURY 1.05% 312.50 0.00 312.50 0.00
Total Coupon 0.00 34,422.48 0.00 34,422.48 0.00
Custody Fee 07/25/2024 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 07/31/2024 31846V203 0.00 FIRST AMER:GVT OBLG Y 4.92% 711.09 0.00 711.09 0.00
Total Dividend 0.00 711.09 0.00 711.09 0.00
'F\;'Z“ageme"t 07/08/2024 CCYUSD (1,939.59) Cash 0.00% (1,939.59) 0.00 (1,939.59) 0.00
Total

Management

Fee (1,939.59) (1,939.59) 0.00 (1,939.59) 0.00
Principal FHMS K-047 A2 3.329 .

paydoun 07/01/2024 3137BKRI1 209.11 (0 1o 2.86% 209.11 - 209.11 0.00
E;g‘;gﬂ 07/15/2024 89190GAC1 6,128.64 E?Iigg;“a 0.26 0.27% 6,128.64 - 6,128.64 0.00
ﬁ;’;’;(')‘\’;'] 07/15/2024 47788UAC6 1,052.49 gg?;;gg;f 0.36 0.39% 1,052.49 - 1,052.49 (0.00)
E:ﬁ,ﬂ 07/15/2024 47789QAC4 1,237.10 ég?légé;: A30.52 0.53% 1,237.10 - 1,237.10 0.00
g;’;‘;gﬂ 07/15/2024 89238JACY 1,658.10 gﬁ?f;gg;ma 0.71 0.71% 1,658.10 - 1,658.10 (0.00)
E;;‘;;'ij‘; 07/15/2024 44935FAD6 1,427.94 g';igfgg;“a 0.74 0.76% 1,427.94 - 1,427.94 0.00
::;';;(')’;3:1 07/15/2024 448977ADO 4,714.20 TS'?TS/Z%ZZ(;AM 2.22 2.23% 4,714.20 - 4,714.20 0.00
::;';;g\’;; 07/15/2024 47787JAC2 2,049.53 ég?;sigéi:a 0.36 2.35% 2,049.53 - 2,049.53 0.00
g;’;‘;gﬂ 07/15/2024 58768PAC8 1,562.17 %3?2}232272'1 A35.21 4.92% 1,562.17 - 1,562.17 0.00
E;g‘;gﬂ 07/16/2024 362554AC1 1,215.79 Sg?f:;égél"‘m 0.68 0.68% 1,215.79 - 1,215.79 (0.00)
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of July 31, 2024

Transaction Settlement

Quantity

Security Description

Acq/Disp

Interest Pur/

C\\ CHANDLER

Total Amount Gain/Loss

Type Date
Principal

GMCAR 2022-1 A31.26

Yield

Sold

paydoun 07/16/2024 380146AC4 112842 [ ooe 1.27% 1,128.42 - 1,128.42 (0.00)
';;?;:\’;r'] 07/16/2024 362585ACS 1,968.99 Sxfg/zégﬁz'z A331 3.13% 1,968.99 - 1,968.99 (0.00)
E;:‘;(')“’;'] 07/18/2024 43815EACS 3,008.05 ;'f;g}zzoozzsl"q’ A3041 0.41% 3,008.05 - 3,008.05 (0.00)
E;‘;‘;‘)’ﬂ 07/21/2024 43815GAC3 1,692.20 (I;IlA/F;?}zzOOZZGl-4 A30:88 0.90% 1,692.20 - 1,692.20 (0.00)
Principal BMWOT 2022-A A3 3.21 \

Paydown 07/25/2024 05602RAD3 230281 (g0 rire 3.24% 2,302.81 - 2,302.81 0.00
Principal BMWLT 2023-1 A3 5.16 .

N 07/25/2024 05593AAC3 237025 1 ciro0e 5.22% 2,370.25 . 2,370.25 0.00
Total Principal

Paydown 33,725.79 33,725.79 - 33,725.79 (0.01)
TOTAL OTHER

TRANSACTIONS 31,682.03 66,815.60 0.00 66,815.60 (0.01)
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