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CA\ ASSET MANAGEMENT
City of Imperial Beach | Account | As of September 30, 2024
Portfolio Characteristics Account Summary Top Issuers
o . Beg. Values as of End Values as of United States 33.37%
Average Modified Duration 1.81
e B Federal Home Loan Banks 14.61%
Average Coupon 3.39% Market Value 23,640,984.62 23,851,068.72 Farm Credit System 8.89%
Accrued Interest 179,606.59 154,432.37 0
Average Purchase YTM 4.18% FHLMC 7:49%
Total Market Value 23,820,591.21 24,005,501.10 Royal Bank of Canada 1.55%
Average Market YTM 3.99% Income Earned 75,120.50 85,605.56 International Finance Corporation 1.40%
BlackRock, Inc. 1.28%
Average Quality AA Cont/WD 0.00 0.00 - oo
Par 23,751,144.41 23,844,878.66 State Street Corporation 1.28%
Average Final Maturity 2.06 Book Value 23,491,292.42 23,593,789.30
Average Life 1.86 Cost Value 23,307,942.62 23,396,058.75
Sector Allocation Maturity Distribution Credit Quality
40%
UsTreasury N 7
30.4%
Corporate I 27.7%
Agency I 2651
19.9%
20%
Agency CMBS [ 749%
12.1%
ABS | 590% 9.9%
Supras B 308% j
Money Mkt Fd 0.41% 0% )
Y % s R Yo o s M raa13.1% M anee.axn [T A19.2%
B NR1.2%
*See Footnote
Performance Review
Since Inception
Total Rate of Return 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS (08/01/13)
City of Imperial Beach 2.89% 4.48% 7.18% 5.26% 1.98% 1.94% 1.73% 1.64%
Benchmark Return* 2.87% 4.15% 6.74% 4.58% 1.33% 1.51% 1.42% 1.33%
Secondary Benchmark Return* 2.92% 4.31% 7.01% 4.81% 1.46% 1.64% 1.57% 1.48%

*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

City of Imperial Beach | Account | As of September 30, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance
Status

AGENCY MORTGAGE SECURITIES (CMOS)

Max % (MV) 100.0 7.5 Compliant

Max Maturity (Years) 5.0 33 Compliant

ASSET-BACKED SECURITIES (ABS)

Max % (MV) 20.0 5.9 Compliant

Max % Issuer (MV) 5.0 1.0 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 25.5 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 September 30, 2024

C\

CHANDLER

ASSET MANAGEMENT

Rules Name Limit Actual Compliance Notes
Status
Max Maturity (Years) 5 0.0 Compliant
FEDERAL AGENCIES
Max % (MV) 100.0 24.5 Compliant
Max % Issuer (MV) 100.0 14.6 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 0.4 Compliant
Max % Issuer (MV) 20.0 0.4 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 0.4 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 September 30, 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 3.1 Compliant

Max % Issuer (MV) 10.0 1.0 Compliant

Max Maturity (Years) 5 3 Compliant

Min Rating (AA- by 1) 0.0 0.0 Compliant

U.S. TREASURIES

Max % (MV) 100.0 33.4 Compliant

Max % Issuer (MV) 100.0 33.3 Compliant

Max Maturity (Years) 5 4 Compliant
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RECONCILIATION SUMMARY

C\\ CHANDLER

City of Imperial Beach | Account | As of September 30, 2024

Maturities / Calls
Month to Date (195,000.00)
Fiscal Year to Date (1,520,000.00)

Principal Paydowns
Month to Date (37,477.92)

Fiscal Year to Date (110,702.09)

Purchases
Month to Date 946,032.11
Fiscal Year to Date 4,413,194.76

Sales

Month to Date (554,381.96)

Fiscal Year to Date (2,524,958.27)
Interest Received

Month to Date 98,304.62
Fiscal Year to Date 204,784.89
Purchased / Sold Interest

Month to Date (2,044.23)
Fiscal Year to Date (6,058.25)

Execution Time: 10/02/2024 02:38:53 PM

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 23,491,292.42

Maturities/Calls (195,000.00) (1,520,000.00)
Principal Paydowns (37,477.92) (110,702.09)
Purchases 946,032.11 4,413,194.76
Sales (554,381.96) (2,524,958.27)
Change in Cash, Payables, Receivables (70,472.49) (72,241.36)
Amortization/Accretion 14,519.38 49,715.10
Realized Gain (Loss) (722.24) (1,581.94)

Ending Book Value 23,593,789.30 23,593,789.30

Fair Market Activity Summary

Fiscal Year to Date
(07/01/2024)

23,182,311.19

Month to Date

Beginning Market Value 23,640,984.62

Maturities/Calls (195,000.00) (1,520,000.00)
Principal Paydowns (37,477.92) (110,702.09)
Purchases 946,032.11 4,413,194.76
Sales (554,381.96) (2,524,958.27)
Change in Cash, Payables, Receivables (70,472.49) (72,241.36)
Amortization/Accretion 14,519.38 49,715.10
Change in Net Unrealized Gain (Loss) 107,587.22 435,331.33
Realized Gain (Loss) (722.24) (1,581.94)

Ending Market Value 23,851,068.73 23,851,068.73
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of September 30, 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

ABS
47788UAC6 JDOT 2021 A3 0.36 09/15/2025 236.22 03/02(/)_23720/1 ;;2;? 5218;’ 23332 (()004(1)!?; A?:XEA ggi
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smseacs T304 A e
ossacs S s w516 - T e
smscs T 4038 wsrs  WASEIlomow g domia oo mew L
s DO 0% e i T
sacs  pOLIOA 0T - T
wssros  TILCA024 - T
ngss PN nmea g dmen omd e e
47787JAC2 JDOT 2022 A3 0.36 09/15/2026 21,315.15 03/102_23?4202 ﬁgigg fi:«; 21’0;(1):82 (24(1)3029;/; A?:XEA (lJ?lg
e OEEEamama oshe oo s
wasico T2 A 222 waos PR men s s olsowma oo
sencs SO 126 s OV smer me  oswel oo wma o
sossacs g3 ngeszs WOIR L weenm s mme ok meme 1
Y Y A ssoooc0 PP anoonss 449 P 600 v S T
02582JJT8 AMXCA 2022-2 A 05/17/2027 110,000.00 05/ 1742222; 1832;?% 52120/80 109?2?% (724453; NQQ:A 823
s e 521 A A A A
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HOLDINGS REPORT

City of Imperial Beach | Account | As of September 30, 2024

C\

CHANDLER

ASSET MANAGEMENT

Moody's/

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

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

09/24/2024 64,992.31 99.99 64,992.31 0.27% NA/AAA 3.05

38012QADO0O GMALT 243 A3 4.56 10/20/2027 65,000.00 4.61% 64,992.31 4.25% 0.00 0.00 NA 1.74

02/22/2023 69,987.25 100.69 70,480.13 0.30% Aaa/NA 3.13

47800CACO JDOT 2023 A35.01 11/15/2027 70,000.00 339% 69,991.54 4.06% 155.87 488.59 AAA 114

MBALT 2024-A A3 5.32 05/17/2024 59,992.98 102.19 61,315.58 0.26% Aaa/NA 3.30

>8770JAD6 01/18/2028 60,000.00 5.73% 59,993.67 4.33% 141.87 1,321.92 AAA 2.06

MBALT 2024-B A3 4.23 09/17/2024 94,984.01 99.87 94,881.14 0.40% NA/AAA 3.38

>8769GADS 02/15/2028 95,000.00 4.24% 94,984.09 4.34% 66.98 (102.95) NA 1.76

GMCAR 2023-2 A3 4.47 04/04/2023 64,998.21 100.13 65,087.49 0.27% Aaa/AAA 3.38

362583AD8 02/16/2028 65,000.00 4.51% 64,998.75 4.38% 121.06 88.74 NA 1.05

HAROT 2023-4 A3 5.67 11/01/2023 74,986.79 102.32 76,742.65 0.32% Aaa/NA 3.73

438123AC5 06/21/2028 75,000.00 5.74% 74,989.36 4.18% 118.13 1,753.29 AAA 1.47

TAOT 2023-D A3 5.54 11/07/2023 59,993.53 102.33 61,400.71 0.26% NA/AAA 3.88

89239FAD4 08/15/2028 60,000.00 6.30% 59,994.73 4.19% 147.73 1,405.98 AAA 1.64

09/07/2023 244,932.09 102.17 250,317.58 1.05% NR/AAA 3.96

161571HT4 CHAIT 2023-1 A 5.16 09/15/2028 245,000.00 517% 244,946.29 4.04% 561.87 5,371.29 AAA 1.82

BMWOT 2024-A A3 5.18 06/04/2024 104,984.05 102.19 107,301.88 0.45% Aaa/AAA 4.41

096919AD7 02/26/2029 105,000.00 5.24% 104,985.09 4.05% 90.65 2,316.80 NA 1.84

BACCT 2024-1 A 4.93 06/06/2024 119,993.27 102.32 122,785.24 0.51% Aaa/AAA 4.45

05522RDI4 03/15/2029 120,000.00 4.93% 119,993.70 4.03% 262.93 2,791.54 NA 2.41

1,393,058.32 100.96 1,406,085.85 5.90% Aaa/AAA 3.17

Total ABS 1,392,890.40 4.46% 1,392,946.40 4.34% 2,205.60 13,139.45 AAA 1.38

AGENCY

FEDERAL HOME LOAN BANKS 1.0 12/21/2021 174,846.00 99.20 173,598.42 0.73% Aaa/AA+ 0.22

3130AQF40 12/20/2024 175,000.00 1.03% 174,988.74 4.67% 490.97 (1,390.32) AA+ 0.22
FEDERAL FARM CREDIT

01/06/2022 89,797.50 99.09 89,182.05 0.37% Aaa/AA+ 0.27

3133ENKS8 g?/'\gg;:z'\;DING CORP1.125 90,000.00 1.20% 89,982.00 4.60% 239.06 (799.95) AA+ 0.26

0,

3135G05X7 FEDERAL NATIONAL MORTGAGE 250,000.00 03/07/2022 238,280.00 96.87 242,163.62 1.02% Aaa/AA+ 0.90

ASSOCIATION 0.375 08/25/2025 1.76% 246,963.54 3.95% 93.75 (4,799.92) AA+ 0.88

3133ERPX3 FEDERAL FARM CREDIT BANKS 1.000.000.00 08/19/2024 998,060.00 100.32 1,003,242.35 4.21% Aaa/AA+ 1.14

FUNDING CORP 4.25 11/19/2025 e 4.42% 998,238.68 3.96% 4,958.33 5,003.67 AA+ 1.09

FEDERAL HOME LOAN BANKS 4.5 01/26/2023 354,683.00 100.73 352,563.59 1.48% Aaa/AA+ 1.20

3130ATUCI 12/12/2025 350,000.00 4.00% 351,954.60 3.86% 4,768.75 608.99 AA+ 1.14
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HOLDINGS REPORT

City of Imperial Beach | Account | As of September 30, 2024

Security Description

Par Value/ Purchase Date

Units

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

FEDERAL HOME LOAN BANKS 03/14/2023 248,767.50 100.45 251,121.67 1.05% Aaa/AA+ 1.45

3130AUU36 4.125 03/13/2026 250,000.00 4.30% 249,405.16 3.80% 515.63 1,716.51 AA+ 1.39

3133EPSW6 FEDERAL FARM CREDIT BANKS 250 .000.00 08/09/2023 249,425.00 101.54 253,838.08 1.06% Aaa/AA+ 1.87

FUNDING CORP 4.5 08/14/2026 T 4.58% 249,642.20 3.64% 1,468.75 4,195.88 AA+ 1.77

FEDERAL HOME LOAN BANKS 09/13/2023 994,820.00 101.77 1,017,651.13 4.27% Aaa/AA+ 1.95

3130AWTQ3 4.62509/11/2026 1,000,000.00 4.81% 996,635.13 3.67% 2,569.44 21,016.00 AA+ 1.84

FEDERAL HOME LOAN BANKS 12/27/2023 255,720.00 102.48 256,205.59 1.07% Aaa/AA+ 2.20

3130AXal> 4.87512/11/2026 250,000.00 4.04% 254,246.27 3.68% 3,723.96 1,959.33 AA+ 2.04

FEDERAL HOME LOAN BANKS 06/26/2024 500,765.00 102.60 512,982.83 2.15% Aaa/AA+ 2.70

3130B1EFO 4.625 06/11/2027 >00,000.00 4.57% 500,696.94 3.60% 8,800.35 12,285.89 AA+ 2.48

FEDERAL HOME LOAN BANKS 4.0 07/06/2023 391,388.00 101.53 406,127.75 1.70% Aaa/AA+ 3.69

3130AWC24 06/09/2028 400,000.00 4.49% 393,541.00 3.55% 4,977.78 12,586.75 AA+ 3.37

FEDERAL HOME LOAN BANKS 09/07/2023 497,450.00 102.73 513,673.73 2.15% Aaa/AA+ 3.94

3130AWTR1 4.375 09/08/2028 500,000.00 4.49% 497,992.94 3.62% 1,397.57 15,680.79 AA+ 3.59

FEDERAL FARM CREDIT BANKS 10/12/2023 247,682.50 103.31 258,283.44 1.08% Aaa/AA+ 3.98

3133EPWK7 FUNDING CORP 4.5 09/22/2028 250,000.00 4.71% 248,133.66 3.60% 281.25 10,149.78 AA+ 3.62
FEDERAL FARM CREDIT

04/22/2024 492,720.00 103.20 515,978.63 2.16% Aaa/AA+ 4.53

3133ERAKY gﬁ/l\llléS/ZF(l)le\;DlNG CORP 4.375 >00,000.00 4.71% 493,366.49 3.60% 10,390.63 22,612.14 AA+ 4.01

5,734,404.50 101.44 5,846,612.87 24.51% Aaa/AA+ 2.31

Total Agency 5,765,000.00 4.25% 5,745,787.34 3.77% 44,676.22 100,825.53 AA+ 2.13

AGENCY CMBS

FHMS K-047 A2 3.329 05/19/2022 99,497.93 99.12 98,051.38 0.41% Aaa/AA+ 0.65

3137BKRI1 05/25/2025 98,926.01 3.04% 99,039.01 4.61% 274.44 (987.63) AAA 0.53

FHMS K-052 A2 3.151 02/10/2023 241,220.70 98.72 246,810.30 1.03% Aaa/AA+ 1.15

3137BMTX4 11/25/2025 250,000.00 4.54% 246,488.28 4.31% 656.46 322.02 AAA 0.95

FHMS K-054 A2 2.745 02/15/2023 237,392.58 98.13 245,326.68 1.03% Aaa/AA+ 1.32

3137BNGTS 01/25/2026 250,000.00 4.64% 244,486.52 4.24% 571.88 840.16 AAA 1.15

FHMS K-056 A2 2.525 02/08/2023 236,826.17 97.55 243,879.78 1.02% Aaa/AA+ 1.65

31378QYS0 05/25/2026 250,000.00 4.30% 243,519.78 4.12% 526.04 360.00 AAA 1.46

FHMS K-058 A2 2.653 01/31/2023 237,910.16 97.49 243,730.68 1.02% Aaa/AA+ 1.90

313785p72 08/25/2026 250,000.00 4.11% 243,656.39 3.99% 552.71 74.29 AAA 1.78

02/08/2023 242,861.33 98.82 247,043.13 1.04% Aaa/AA+ 2.32

. ’ ! ’ . (] B . . 0 . , . .
3137BVZ82 FHMS K-063 A2 3.43 01/25/2027 250,000.00 4.21% 245 861.79 3.929% 714.58 1181.34 AAA 206
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of September 30, 2024

Moody's/

Security Description Par Valu.e/ Purchase D_ate Cost Value Mkt Price Market Value % c_)f Port. s&Pp/ Matur:ity

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

3137FETNO FHMS K-073 A2 3.3501/25/2028 220,000.00 05/24‘/1.22072;: ;i;:gzggz :27302 216'2?:;‘2 2,3(21.3.180/; Aa:ﬁ/ZA+ g;;

Total Agency 1,749,854.58 98.22 1,786,519.57 7.49% Aaa/AA+ 1.98

CMBS 1,818,926.01 4.23% 1,782,085.76 4.08% 4,586.10 4,433.81 AAA 1.77

CASH
e T - - B B+ R
- 9

s g g Mo Tam ool o

(64,257.73) 1.00 (64,257.73) (0.27%) Aaa/AAA 0.00

Total Cash (64,257.73) 0.00% (64,257.73) 0.00% 0.00 0.00 AAA 0.00
CORPORATE

musgc | OMSMOTGWONRS ey SR meem mi eesw ome a0

NATIONAL RURAL UTILITIES o )

GEAIRCL  COOPERATIVE INANCE COR? L A o e 030

T e R I - A A A

WGLEBLS  TARGET CORP 225 04/15/2025 soooeo VP02 LOZSs0 S8 1809905 oGk AA 054

oustscr  CTIWIOMMAION oy VANl mno  mrea e oo

I v N o R R S B (RN

N A e

92826CAD4 VISA INC 3.15 12/14/2025 200,000.00 02/09‘/1.25002; igg:g?ggg fi;}j 191::3323 902?8’320/; Aa'?:l//;AA- 1ié

s STEETCoR 171 owory TR wmon  smm  mgmm omk Mmoo
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of September 30, 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

713448FQ6 PEPSICO INC 4.55 02/13/2026 45,000.00 02/13‘/1.250720/?: 22:22323 1:2‘%00 45'3;2;3 3073525/80 AlN/AA+ 1§;
e N AN G
037833BY5 APPLE INC 3.25 02/23/2026 250,000.00 02/01‘/1_22072; 5221233222 392110; 247';?7‘:22 11019'2_‘:;/5“ Aai{:“ 1:‘3‘2
I T - - - R S (R
6T e ooooco  TUEE aeeees  aswh e L06266  Av. 166
74340XBU4 PROLOGIS LP 3.25 06/30/2026 200,000.00 01/ 27‘/12222; gégiggg fi(;/z 191;2232 809532:/10 ASQA 12
-
s NORDMCACONSD gy P dumin me dowdr o owd ML
04BBAZ  pihanng oo0o0  PUIID  emon  aows  aesons orise e Les
s, e DTN A3 N I B
oo VIMTMESMOA e WBRE momnsy amm  wmma ke
713448FW3 PEPSICO INC 5.125 11/10/2026 90,000.00 11/082.210;; :g;g;g:;g 1;;;/60 gi:gggzg; 21302'2’?3 AL//’:* i:;;
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HOLDINGS REPORT

City of Imperial Beach | Account | As of September 30, 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

CATERPILLAR FINANCIAL 05/17/2024 250,490.00 102.77 256,929.50 1.08%  A2/A 2.62
14913UAL4 SERVICES CORP 5.0 05/14/2027 250,000.00 4.93% 250,430.10 3.88% 4,756.94 6,499.40 A+ 2.40
HOME DEPOT INC 4.875 - 199,626.55 102.60 205,195.76 0.86%  A2/A 2.73
437076DB5 06/25/2027 200,000.00 4.94% 199,659.97 3.86% 2,600.00 5,535.79 A 2.44
BLACKROCK FUNDING INC 4.6 07/23/2024 300,240.00 101.94 305,834.51 1.28% Aa3/AA- 2.82
09290DAH4 07/26/2027 300,000.00 4.57% 300,224.90 3.86% 2,491.67 5,609.61 NA 2.53
AMAZON.COM INC 3.15 07/10/2024 238,730.00 98.17 245,420.23 1.03%  A1/AA 2.89
023135BC3 08/22/2027 250,000.00 4.73% 239,505.87 3.82% 853.13 5,914.36 AA- 2.72
TOYOTA MOTOR CREDIT CORP 06/20/2024 148,485.00 101.61 152,414.00 0.64%  Al/A+ 2.97
89236TIU3 4.55 09/20/2027 150,000.00 4.89% 148,615.30 3.97% 208.54 3,798.70 A+ 2.75
UNITEDHEALTH GROUP INC 2.95 07/30/2024 228,345.60 97.35 233,630.36 0.98%  A2/A+ 3.04
91324PDE9 10/15/2027 240,000.00 4.60% 228,962.66 3.88% 3,264.67 4,667.71 A 2.83
MASTERCARD INC 4.1 09/19/2024 252,557.50 100.75 251,868.51 1.06% Aa3/A+ 3.29
57636Q8A1 01/15/2028 250,000.00 3.76% 252,533.68 3.86% 740.28 (665.17) NA 2.97
5,971,638.20 100.56 6,086,741.28 25.52%  A1l/A+ 1.97
Total Corporate 6,055,000.00 4.46% 6,003,942.48 4.05% 56,090.88 82,798.81 A+ 1.81
MONEY MARKET
FUND
31846V203 FIRST AMER:GVT OBLG Y 97,319.98 - 97,319.98 1.00 97,319.98 0.41% AA;:r/n 0.00
: = 4.54% 97,319.98 4.54% 0.00 0.00 " 0.00
Aaa/
Total Money 97,319.98 1.00 97,319.98 0.41% AAAM 0.00
Market Fund 97,319.98 4.54% 97,319.98 4.54% 0.00 0.00 AAA 0.00
SUPRANATIONAL
INTERNATIONAL FINANCE CORP 07/29/2021 102,898.00 99.85 99,850.32 0.42% Aaa/AAA 0.04
A45950KCR3 1.375 10/16/2024 100,000.00 0.47% 100,037.12 4.96% 630.21 (186.80) NA 0.04
INTER-AMERICAN
06/27/2023 149,884.50 101.03 151,545.77 0.64% Aaa/AAA 1.62
A4581XOEKO gsEylESL/g':)';"GENT BANK 4.5 150,000.00 4.53% 149,934.62 3.84% 2,550.00 1,611.15 NA 1.53
INTERNATIONAL FINANCE CORP 11/29/2023 229,250.20 101.44 233,312.94 0.98% Aaa/AAA 2.29
45950KDF4 4.37501/15/2027 230,000.00 4.49% 229,448.21 3.71% 2,124.79 3,864.73 NA 2.15
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of September 30, 2024

Moody's/
S&P/
Fitch

Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port.
Units Purchase Yield Book Value Mkt YTM Accrued Int. Gain/Loss

Maturity

Security Description .
Yy Y Duration

INTERNATIONAL BANK FOR

0,
459058KT9 RECONSTRUCTION AND 250,000.00 09/ 2812;22; gg'gié'ig 39 2‘160/2 242’8‘2‘3"1‘2 10 110'8429“ Aa"’,'\l/:AA i'zz
DEVELOPM 3.5 07/12/2028 een s e e (a :
Total 718,055.20 100.52 733,755.48 3.08% Aaa/AAA 2.35
Supranational 730,000.00 4.06% 718,366.11 3.87% 7,225.14 15,389.37 NA 2.19
US TREASURY
UNITED STATES TREASURY 10/31/2023 951,720.07 99.97 999,739.17 4.19% P-1/A-1+ 0.01
912797G6W1 10/03/2024 1,000,000.00 5.44% 999,713.47 4.77% 0.00 2570  Fl+ 0.01
UNITED STATES TREASURY 1.375 02/16/2021 207,843.75 98.96 197,919.92 0.83% Aaa/AA+ 0.34
912828252 01/31/2025 200,000.00 0.38% 200,662.70 4.55% 463.32 (2,742.78)  AA+ 0.33
UNITED STATES TREASURY 1.125 02/09/2022 246,533.20 98.65 246,616.21 1.03% Aaa/AA+ 0.41
9128282C7 02/28/2025 250,000.00 1.59% 249,533.20 4.45% 240.85 (2,916.99)  AA+ 0.41
UNITED STATES TREASURY 0.5 03/17/2021 248,671.88 98.11 245,273.44 1.03% Aaa/AA+ 0.50
9128287F0 03/31/2025 250,000.00 0.63% 249,836.91 4.38% 3.43 (4,563.47)  AA+ 0.49
UNITED STATES TREASURY 2.625 04/12/2024 975,937.50 99.14 991,375.00 4.16% Aaa/AA+ 0.54
91282CEHO 04/15/2025 1,000,000.00 5.12% 987,078.77 4.26% 12,120.90 429623  AA+ 0.52
UNITED STATES TREASURY 0.375 03/30/2021 247,138.67 97.76 244,392.58 1.02% Aaa/AA+ 0.58
12828217 04/30/2025 250,000.00 0.66% 249,595.08 4.32% 392.32 (5,202.50)  AA+ 0.57
UNITED STATES TREASURY 0.25 10/14/2021 245,244.14 97.42 243,547.36 1.02% Aaa/AA+ 0.67
912828270 05/31/2025 250,000.00 0.78% 249,130.73 4.23% 210.04 (5,583.36)  AA+ 0.65
UNITED STATES TREASURY 0.25 12/02/2021 242,753.91 96.90 242,251.95 1.02% Aaa/AA+ 0.83
91282CABY 07/31/2025 250,000.00 1.05% 248,356.61 4.08% 105.30 (6,104.66)  AA+ 0.81
UNITED STATES TREASURY 3.0 05/05/2022 250,097.66 99.04 247,605.47 1.04% Aaa/AA+ 1.00
9128285C0 09/30/2025 250,000.00 2.99% 250,028.60 3.99% 20.60 (2,423.13)  AA+ 0.97
UNITED STATES TREASURY 3.0 06/09/2022 249,580.08 99.02 247,539.06 1.04% Aaa/AA+ 1.08
912828515 10/31/2025 250,000.00 3.05% 249,865.80 3.94% 3,138.59 (2,326.74)  AA+ 1.04
UNITED STATES TREASURY 2.375 01/27/2023 334,496.09 97.92 342,712.89 1.44% Aaa/AA+ 1.58
912828654 04/30/2026 350,000.00 3.84% 342,470.28 3.74% 3,478.60 24262 AA+ 1.52
UNITED STATES TREASURY 1.5 01/27/2023 323,175.78 96.10 336,355.47 1.41% Aaa/AA+ 1.87
912828277 08/15/2026 350,000.00 3.83% 335,830.67 3.67% 670.52 52480  AA+ 1.82
UNITED STATES TREASURY 2.0 01/27/2023 234,355.47 96.68 241,699.22 1.01% Aaa/AA+ 2.13
912828024 11/15/2026 250,000.00 3.79% 241,245.84 3.64% 1,888.59 45338  AA+ 2.04
UNITED STATES TREASURY 2.5 10/21/2022 231,025.39 97.43 243,574.22 1.02% Aaa/AA+ 2.50
91282CEF4 03/31/2027 250,000.00 4.40% 239,316.52 3.59% 17.17 4,257.70  AA+ 2.39
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CHANDLER

ASSET MANAGEMENT

HOLDINGS REPORT

C\

% of Port.
Gain/Loss

City of Imperial Beach | Account | As of September 30, 2024

Moody's/
S&P/
Fitch

Market Value
Accrued Int.

Cost Value Mkt Price
Book Value Mkt YTM

Maturity
Duration

Purchase Date
Units Purchase Yield

Par Value/

Security Description

UNITED STATES TREASURY 4.5 05/21/2024 249,287.11 102.18 255,439.45 1.07% Aaa/AA+ 2.54

91282¢KI5 04/15/2027 250,000.00 4.60% 249,376.05 3.59% 5,194.67 6,063.40 AA+ 2.34
UNITED STATES TREASURY 3.25 10/13/2022 239,277.34 99.16 247,890.63 1.04% Aaa/AA+ 2.75

91282CEWT 06/30/2027 250,000.00 4.26% 243,738.87 3.57% 2,053.33 4,151.76 AA+ 2.58
UNITED STATES TREASURY 3.125 01/20/2023 245,068.36 98.76 246,904.30 1.04% Aaa/AA+ 2.92

91282CFHI 08/31/2027 250,000.00 3.59% 246,878.49 3.58% 669.03 25.81 AA+ 2.75
UNITED STATES TREASURY 4.125 10/11/2023 979,570.31 101.61 1,016,054.69 4.26% Aaa/AA+ 3.00

91282CFM8 09/30/2027 1,000,000.00 4.70% 984,575.51 3.56% 113.32 31,479.18 AA+ 2.80
UNITED STATES TREASURY 2.875 02/09/2024 473,593.75 97.46 487,285.16 2.04% Aaa/AA+ 3.88

9128284V9 08/15/2028 >00,000.00 4.17% 477,315.65 3.58% 1,835.94 9,969.50 AA+ 3.61
UNITED STATES TREASURY 3.125 03/18/2024 378,906.25 98.26 393,031.25 1.65% Aaa/AA+ 4.13

9128285M8 11/15/2028 400,000.00 4.39% 381,335.38 3.58% 4,721.47 11,695.87 AA+ 3.78
UNITED STATES TREASURY 2.75 09/27/2024 241,708.98 96.43 241,083.99 1.01% Aaa/AA+ 4.67

91282CES6 05/31/2029 250,000.00 3.53% 241,713.85 3.59% 2,310.45 (629.86) AA+ 4.29
7,795,985.69 98.89 7,958,291.41 33.37% Aaa/AA+ 1.74

Total US Treasury 8,050,000.00 3.81% 7,917,598.97 3.98% 39,648.44 40,692.45 AA+ 1.64
23,396,058.75 99.93 23,851,068.72 100.00% Aa2/AA 2.06

Total Portfolio 23,844,878.66 4.18% 23,593,789.30 3.99% 154,432.37 257,279.42 AA 1.81

Total Market
Value + Accrued

24,005,501.10

Execution Time: 10/02/2024 02:38:53 PM

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

CONFIDENTIAL | 14



TRANSACTION LEDGER

City of Imperial Beach | Account | As of September 30, 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 09/03/2024 31846V203 5,312.50 FIRST AMER:GVT OBLG Y 1.000 4.90% (5,312.50) 0.00 (5,312.50) 0.00
Purchase 09/04/2024 31846V203 902.26 FIRST AMER:GVT OBLG Y 1.000 4.839% (902.26) 0.00 (902.26) 0.00
Purchase 09/09/2024 31846V203 10,937.50 FIRST AMER:GVT OBLG Y 1.000 4.839% (10,937.50) 0.00 (10,937.50) 0.00
Purchase 09/11/2024 31846V203 23,125.00 FIRST AMER:GVT OBLG Y 1.000 4.88% (23,125.00) 0.00 (23,125.00) 0.00
Purchase 09/13/2024 31846V203 5,156.25 FIRST AMER:GVT OBLG Y 1.000 4.87% (5,156.25) 0.00 (5,156.25) 0.00
Purchase 09/16/2024 31846V203 21,093.46 FIRST AMER:GVT OBLG Y 1.000 4.88% (21,093.46) 0.00 (21,093.46) 0.00
Purchase 09/16/2024 31846V203 9,808.30 FIRST AMER:GVT OBLG Y 1.000 4.88% (9,808.30) 0.00 (9,808.30) 0.00
Purchase 09/18/2024 31846V203 3,994.40 FIRST AMER:GVT OBLG Y 1.000 4.89% (3,994.40) 0.00 (3,994.40) 0.00
Purchase 09/18/2024 31846V203 3,113.94 FIRST AMER:GVT OBLG Y 1.000 4.89% (3,113.94) 0.00 (3,113.94) 0.00
Purchase 09/20/2024 57636QBA1 250,000.00 ('\)Alﬁ;;;(():?:D INC4.1 101.023 3.76% (252,557.50) (427.08) (252,984.58) 0.00
Purchase 09/20/2024 31846V203 379.78 FIRST AMER:GVT OBLG Y 1.000 4.63% (379.78) 0.00 (379.78) 0.00
Purchase 09/23/2024 31846V203 2,228.08 FIRST AMER:GVT OBLG Y 1.000 4.52% (2,228.08) 0.00 (2,228.08) 0.00
Purchase 09/23/2024 31846V203 201,112.50 FIRST AMER:GVT OBLG Y 1.000 4.52% (201,112.50) 0.00 (201,112.50) 0.00
Purchase 09/25/2024 58769GAD5 95,000.00 ('\)/IZ%IS:;ZZ(?;;-B A34.23 99.983 4.24% (94,984.01) 0.00 (94,984.01) 0.00
Purchase 09/25/2024 31846V203 4,625.34 FIRST AMER:GVT OBLG Y 1.000 4.52% (4,625.34) 0.00 (4,625.34) 0.00
UNITED STATES TREASURY 0
Purchase 09/30/2024 91282CES6 250,000.00 2.75 05/31/2029 96.684 3.53% (241,708.98) (2,291.67) (244,000.65) 0.00
Total Purchase 886,789.31 (881,039.80) (2,718.75) (883,758.55) 0.00
TOTAL
ACQUISITIONS 886,789.31 (881,039.80) (2,718.75) (883,758.55) 0.00
OTHER
INTER-AMERICAN
Maturity 09/23/2024 4581X0DZ8 (195,000.00) DEVELOPMENT BANK 0.5 100.000 0.50% 195,000.00 0.00 195,000.00 0.00
09/23/2024
Total Maturity (195,000.00) 195,000.00 0.00 195,000.00 0.00
Sale 09/17/2024 31846V203 (1,665.55) FIRST AMER:GVT OBLG Y 1.000 4.88% 1,665.55 0.00 1,665.55 0.00
UNITED STATES TREASURY o
Sale 09/20/2024 91282CDB4 (250,000.00) 0.625 10/15/2024 99.711 0.63% 249,277.34 (674.52) 249,951.86 (722.21)
Sale 09/25/2024 31846V203 (89,543.42) FIRST AMER:GVT OBLG Y 1.000 4.52% 89,543.42 0.00 89,543.42 0.00
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of September 30, 2024

Transaction Settlement . . . . Acq/Disp Interest Pur/ .

T Date Quantity Security Description Price Yield sold Total Amount Gain/Loss
Sale 09/30/2024 31846V203 (213,895.65) FIRST AMER:GVT OBLG Y 1.000 4.51% 213,895.65 0.00 213,895.65 0.00
Total Sale (555,104.62) 554,381.96 (674.52) 555,056.48 (722.21)
TOTAL OTHER

TRANSACTIONS (750,104.62) 749,381.96 (674.52) 750,056.48 (722.21)
OTHER

Coupon 09/01/2024 3137BKRJ1 0.00 ;;%]2/2(?;57 A23.329 2.79% 274.99 0.00 274.99 0.00
Coupon 09/01/2024 3137FBBX3 0.00 ;:%2/28? A23.244 3.93% 675.83 0.00 675.83 0.00
Coupon 09/01/2024 3137BSP72 0.00 ;:}\g/l(zg;’g A22.653 4.01% 552.71 0.00 552.71 0.00
Coupon 09/01/2024 3137BVZ82 0.00 g;‘x;‘;ggj A23.43 4.16% 714.58 0.00 714.58 0.00
Coupon 09/01/2024 3137BQYSO 0.00 (F)g}\g:/gc?zsg A22.525 4.22% 526.04 0.00 526.04 0.00
Coupon 09/01/2024 3137FETNO 0.00 g;‘x;‘;gzs A23.35 4.24% 614.17 0.00 614.17 0.00
Coupon 09/01/2024 3137BMTX4 0.00 i;‘?g;‘;ggg A23.151 4.45% 656.46 0.00 656.46 0.00
Coupon 09/01/2024 3137BNGT5 0.00 (F);l}\gz/g(?zsg A22.745 4.53% 571.88 0.00 571.88 0.00
Coupon 09/08/2024 3130AWTR1 0.00 ;EA?\&ZA:;OS'\SS/LO%A/‘ZNOZS 4.49% 10,937.50 0.00 10,937.50 0.00
Coupon 09/11/2024 3130AWTQ3 0.00 ;EA?ViZA;SZOSASS/Lﬁ?ZNOZG 4.81% 23,125.00 0.00 23,125.00 0.00
Coupon 09/13/2024 3130AUU36 0.00 ;EA?\:-;(ZA: rzosl\(/)lg/l_gp/‘;\lozs 4.30% 5,156.25 0.00 5,156.25 0.00
Coupon 09/15/2024 89190GAC1 0.00 12?57523258 A30.26 0.28% 3.64 0.00 3.64 0.00
Coupon 09/15/2024 47788UAC6 0.00 gg?;;gé;?a 0.36 0.40% 0.47 0.00 0.47 0.00
Coupon 09/15/2024 47789QAC4 0.00 gg?;;gg;:’ A30.52 0.53% 5.14 0.00 5.14 0.00
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of September 30, 2024

Transaction Settlement
Type Date

Quantity

Security Description

Acq/Disp

Yield

Interest Pur/
Sold

Total Amount

Gain/Loss

TAOT 2021-D A3 0.71

Coupon 09/15/2024 89238JACY 0.00 04/15/2026 0.71% 7.81 0.00 7.81 0.00
Coupon 09/15/2024 44935FAD6 0.00 SSA/SL-;/ZSng(-SC A30.74 0.77% 5.24 0.00 5.24 0.00
Coupon 09/15/2024 448977AD0 0.00 Iilg/Rl'l'S/ZSSZZéA A32.22 2.23% 87.20 0.00 87.20 0.00
Coupon 09/15/2024 47787JAC2 0.00 g;%r;g(z);sA?’ 0-36 2.35% 44.89 0.00 44.89 0.00
Coupon 09/15/2024 02582JT8 0.00 Qxi(g/AZ(z)giz-z A 3.42% 310.75 0.00 310.75 0.00
Coupon 09/15/2024 58768PAC8 0.00 &3?2;2%(2)272_1 A35.21 4.92% 339.46 0.00 339.46 0.00
Coupon 09/15/2024 05522RDJ4 0.00 ggfgg}zzgzzg-l A4.93 4.98% 493.00 0.00 493.00 0.00
Coupon 09/15/2024 47800CACO 0.00 Jll?[(/);r;g(z)ifa >:01 5.07% 292.25 0.00 292.25 0.00
Coupon 09/15/2024 161571HT4 0.00 g:ﬁl;/é%éas_l A5.16 5.23% 1,053.50 0.00 1,053.50 0.00
Coupon 09/15/2024 58770JAD6 0.00 ('\)/Illj?;zz(?zz:-A A35.32 5.39% 266.00 0.00 266.00 0.00
Coupon 09/15/2024 89239FAD4 0.00 gg?;;ggif A35.54 5.61% 277.00 0.00 277.00 0.00
Coupon 09/16/2024 362554AC1 0.00 ggM/f:/FéggglA A30.68 0.68% 6.21 0.00 6.21 0.00
Coupon 09/16/2024 380146AC4 0.00 fmfg\ggggz_l A31.26 1.27% 11.65 0.00 11.65 0.00
Coupon 09/16/2024 362585AC5 0.00 gxfé\/zgg?z_z A3sl 3.13% 67.11 0.00 67.11 0.00
Coupon 09/16/2024 362583AD8 0.00 gxf:/zggé}z A3 4.47 4.51% 242.13 0.00 242.13 0.00
Coupon 09/18/2024 43815EAC8 0.00 Tf/i(;}ZZOOZZSIG A30.41 0.41% 4.66 0.00 4.66 0.00
Coupon 09/18/2024 857477CL5 0.00 (S;;?I;/SJOR;;T CORP 4.993 4.99% 3,994.40 0.00 3,994.40 0.00
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of September 30, 2024

Transaction Settlement

Acq/Disp

Interest Pur/

C\\ CHANDLER

T Date Quantity Security Description Yield sold Total Amount Gain/Loss
Coupon 09/20/2024 89236TKJ3 0.00 zg;?DT:;\g%;?;oizRgzD;T 4.89% 3,412.50 0.00 3,412.50 0.00
Coupon 09/21/2024 43815GAC3 0.00 I(-)|1A/R2(i1/'22002261-4A3 0.88 0.90% 9.19 0.00 9.19 0.00
Coupon 09/21/2024 43815JAC7 0.00 3322122022731 A35.04 5.11% 189.00 0.00 189.00 0.00
Coupon 09/21/2024 438123AC5 0.00 (I;Ig‘/chl)}'ZZO()ZZ;AAs >.67 5.75% 354.38 0.00 354.38 0.00
FEDERAL FARM CREDIT
Coupon 09/22/2024 3133EPWK7 0.00 BANKS FUNDING CORP 4.71% 5,625.00 0.00 5,625.00 0.00
4.509/22/2028
INTER-AMERICAN
Coupon 09/23/2024 4581X0DZ8 0.00 DEVELOPMENT BANK 0.5 0.50% 487.50 0.00 487.50 0.00
09/23/2024
Coupon 09/25/2024 05602RAD3 0.00 Sx\;é?;OZZ%ZZ_AAa 3.21 3.24% 62.45 0.00 62.45 0.00
Coupon 09/25/2024 05593AAC3 0.00 ?ll\/l/\zl\él}';(z);)?lAB >-16 5.22% 73.67 0.00 73.67 0.00
Coupon 09/25/2024 096919AD7 0.00 gzl\?\z’\é%rozz%z‘l_AAS 218 5.24% 453.25 0.00 453.25 0.00
Coupon 09/30/2024 912828ZF0 0.00 BJI;II(T):/D;J;BI;SSTREASURY 0.63% 625.00 0.00 625.00 0.00
Coupon 09/30/2024 9128285C0 0.00 ;nggg?sglzglizssTREASURY 2.99% 3,750.00 0.00 3,750.00 0.00
Coupon 09/30/2024 91282CEF4 0.00 ;Jﬁlg:/Dai;,;\Bl;iTREASURY 4.40% 3,125.00 0.00 3,125.00 0.00
Coupon 09/30/2024 91282CFM8 0.00 LJTIZEEOD;};%;E%EEASURY 4.70% 20,625.00 0.00 20,625.00 0.00
Coupon 09/30/2024 437076CV2 0.00 (I;I;l\aﬂcf/;):;é)TlNc 4.95 5.04% 1,980.00 0.00 1,980.00 0.00
Total Coupon 0.00 92,089.86 0.00 92,089.86 0.00
Custody Fee 09/25/2024 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

Execution Time: 10/02/2024 02:38:53 PM

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

CONFIDENTIAL | 18



TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of September 30, 2024

Transaction Settlement . . . . Acq/Disp Interest Pur/ .
- Date Quantity Security Description Price Yield sold Total Amount Gain/Loss
Dividend 09/30/2024 31846V203 0.00 FIRST AMER:GVT OBLG Y 4.51% 734.58 0.00 734.58 0.00
Total Dividend 0.00 734.58 0.00 734.58 0.00
'F\L'Z“ageme"t 09/17/2024 CCYUSD (1,976.30) Cash 0.00% (1,976.30) 0.00 (1,976.30) 0.00
Total

Management

Fee (1,976.30) (1,976.30) 0.00 (1,976.30) 0.00
g;g‘;gﬂ 09/01/2024 3137BKRJ1 199.60 ZE'}\QE /';'8:57 A23.329 2.79% 199.60 - 199.60 (0.00)
";;g‘;g\’;r'] 09/15/2024 89190GAC1 6,019.80 E?;igg;“g 0.26 0.28% 6,019.80 - 6,019.80 (0.00)
"Z;';‘;(')’\’jr'] 09/15/2024 47788UAC6 1,330.68 gg?;;gg;ﬁ 036 0.41% 1,330.68 - 1,330.68 0.00
E;‘;‘:c"‘\’;‘r'] 09/15/2024 47789QAC4 1,260.81 g%;%;f A30.52 0.53% 1,260.81 - 1,260.81 (0.00)
E;‘;‘:gﬂ 09/15/2024 89238JACO 1,680.44 ;2%;%;'”3 0.71 0.71% 1,680.44 - 1,680.44 0.00
E;:‘:;F\’;L 09/15/2024 44935FAD6 1,438.78 ES/TE,/ZSC?;CM 0.74 0.77% 1,438.78 - 1,438.78 (0.00)
E;g‘:;‘;?; 09/15/2024 448977AD0O 4,685.59 TS/RITS/ZSSZZ(;AM 2.22 2.23% 4,685.59 - 4,685.59 0.00
::;';‘;g\’;; 09/15/2024 47787JAC2 1,904.61 gg‘};;g;i:a 0-36 2.35% 1,904.61 - 1,904.61 (0.00)
i;g‘:;‘\f; 09/15/2024 58768PAC8 5,174.64 &3?2;232272'1 A35.21 4.92% 5,174.64 - 5,174.64 (0.00)
E;‘;‘:{')’\’;r'] 09/16/2024 362554ACL 1,184.35 gxlcg/zggél'“g’ 068 0.68% 1,184.35 - 1,184.35 (0.00)
g;‘;;(')‘\’ljr: 09/16/2024 380146AC4 1,106.40 fxlcé\/gggéz'l A3 1.26 1.27% 1,106.40 - 1,106.40 0.00
E;‘;;(';’;r: 09/16/2024 362585ACS 1,912.96 gxlcé\/lazcz)(z)gz-z 33l 3.13% 1,912.96 - 1,912.96 (0.00)
E;';:c'fx; 09/18/2024 43815EACS 3,109.28 Tf/ralcgzzoozzsm A30.41 0.41% 3,109.28 - 3,109.28 (0.00)
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of September 30, 2024

Transaction Settlement

Acq/Disp

Interest Pur/

T Date CusIP Quantity Security Description Price Yield sold Total Amount Gain/Loss
Principal HAROT 2021-4 A3 0.88 o

paydown 09/21/2024 43815GAC3 1,675.51 01/21/2026 0.90% 1,675.51 1,675.51 (0.00)
Principal BMWOT 2022-A A3 3.21 o

paydown 09/25/2024 05602RAD3 2,309.91 08/25/2026 3.24% 2,309.91 2,309.91 (0.00)
Principal BMWLT 2023-1 A3 5.16 0

Paydown 09/25/2024 05593AAC3 2,484.56 11/25/2025 5.22% 2,484.56 2,484.56 (0.00)
Total Principal

Paydown 37,477.92 37,477.92 -- 37,477.92 (0.02)
TOTAL OTHER

TRANSACTIONS 35,397.45 128,221.89 0.00 128,221.89 (0.02)
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