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CA\ ASSET MANAGEMENT
City of Imperial Beach | Account | As of October 31, 2024
Portfolio Characteristics Account Summary Top Issuers
o . Beg. Values as of End Values as of United States 35.00%
Average Modified Duration 1.79
L OB, Federal Home Loan Banks 14.53%
Average Coupon 3.38% Market Value 23,851,068.72 23,712,961.45 Farm Credit System 8.84%
Accrued Interest 154,432.37 159,620.27 0
Average Purchase YTM 4.14% FHLMC 7:48%
Total Market Value 24,005,501.10 23,872,581.72 Royal Bank of Canada 1.55%
Average Market YTM 4.35% Income Earned 85,605.56 81,365.06 State Street Corporation 1.28%
BlackRock, Inc. 1.27%
Average Quality AA+ Cont/WD 0.00 0.00 - °°
Par 23,844,878.66 23,911,696.54 Toyota Motor Corporation 1.23%
Average Final Maturity 2.03 Book Value 23,593,789.30 23,669,318.11
Average Life 1.83 Cost Value 23,396,058.75 23,503,303.89
Sector Allocation Maturity Distribution Credit Quality
40%
USTreasury I 35.00%
Corporate P 24.60% 29.6%
27.5%
Agency [ 24.39%
Agency CMBS s 7.48% 20% 20.1%
16.1%
ABS | 575%
Supras B 264% 6.6%
Money Mkt Fd 0.14% .
Cash 0.01% 0% 12) - <z B &
S s o ) XY W Ana12.6% I AA 67.9% I A18.3%
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 1.14% 3.91% 6.35% 5.04% 1.90% 1.76% 1.66% 1.58%
Benchmark Return* 1.11% 3.54% 5.76% 4.32% 1.24% 1.33% 1.33% 1.26%
Secondary Benchmark Return* 1.16% 3.72% 6.06% 4.57% 1.37% 1.46% 1.48% 1.42%

*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

Execution Time: 11/04/2024 05:24:21 PM

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

CONFIDENTIAL | 2



STATEMENT OF COMPLIANCE

City of Imperial Beach | Account | As of October 31, 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 3.2 Compliant

ASSET-BACKED SECURITIES (ABS)

Max % (MV) 20.0 5.8 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 24.6 Compliant

Max % Issuer (MV) 5.0 1.5 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 October 31, 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 24.4 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 0.1 Compliant
Max % Issuer (MV) 20.0 0.1 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 0.1 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 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 October 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 2.6 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 35.0 Compliant

Max % Issuer (MV) 100.0 34.9 Compliant

Max Maturity (Years) 5 4 Compliant
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RECONCILIATION SUMMARY

CHANDLER

ASSET MANAGEMENT

C\

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

Maturities / Calls

Month to Date (1,100,000.00)
Fiscal Year to Date (2,620,000.00)
Principal Paydowns

Month to Date (34,434.09)

Fiscal Year to Date

(145,136.18)

Purchases
Month to Date

Fiscal Year to Date

2,573,391.43

6,986,586.19

Sales
Month to Date

Fiscal Year to Date

(1,443,745.27)

(3,968,703.54)

Interest Received

Month to Date 64,454.08
Fiscal Year to Date 269,238.97
Purchased / Sold Interest

Month to Date (2,152.78)
Fiscal Year to Date (8,211.03)

Execution Time: 11/04/2024 05:24:21 PM
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Accrual Activity Summary

Fiscal Year to Date
(07/01/2024)

23,360,363.10

Month to Date

Beginning Book Value 23,593,789.30

Maturities/Calls (1,100,000.00) (2,620,000.00)

Principal Paydowns (34,434.09) (145,136.18)
Purchases 2,573,391.43 6,986,586.19
Sales (1,443,745.27) (3,968,703.54)
Change in Cash, Payables, Receivables 65,590.31 (6,651.05)
Amortization/Accretion 13,875.86 63,590.97
Realized Gain (Loss) 850.56 (731.38)

Ending Book Value 23,669,318.11 23,669,318.11

Fair Market Activity Summary

Fiscal Year to Date
(07/01/2024)

23,182,311.19

Month to Date

Beginning Market Value 23,851,068.73

Maturities/Calls (1,100,000.00) (2,620,000.00)

Principal Paydowns (34,434.09) (145,136.18)
Purchases 2,573,391.43 6,986,586.19
Sales (1,443,745.27) (3,968,703.54)
Change in Cash, Payables, Receivables 65,590.31 (6,651.05)
Amortization/Accretion 13,875.86 63,590.97
Change in Net Unrealized Gain (Loss) (213,636.08) 221,695.25
Realized Gain (Loss) 850.56 (731.38)

Ending Market Value 23,712,961.45 23,712,961.45
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of October 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 October 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

02/22/2023 69,987.25 100.33 70,230.53 0.30% Aaa/NA 3.04

47800CACO JDOT 2023 A3 5.01 11/15/2027 70,000.00 3.39% 69,991.77 4.79% 155.87 238.76 AAA 118

MBALT 2024-A A3 5.32 05/17/2024 59,992.98 101.36 60,818.38 0.26% Aaa/NA 3.22

>8770JAD6 01/18/2028 60,000.00 5.73% 59,993.83 4.66% 141.87 824.55 AAA 1.87

MBALT 2024-B A3 4.23 09/17/2024 94,984.01 99.43 94,457.06 0.40% NA/AAA 3.29

>8769GADS 02/15/2028 95,000.00 4.24% 94,984.49 4.76% 178.60 (527.43)  AAA 1.17

GMCAR 2023-2 A3 4.47 04/04/2023 64,998.21 99.82 64,883.48 0.27% Aaa/AAA 3.30

362583AD8 02/16/2028 65,000.00 4.51% 64,998.78 4.71% 121.06 (115.30) NA 0.92

HAROT 2023-4 A3 5.67 11/01/2023 74,986.79 101.69 76,264.36 0.32% Aaa/NA 3.64

438123AC5 06/21/2028 75,000.00 5.74% 74,989.60 4.61% 118.13 1,274.76 AAA 1.47

TAOT 2023-D A3 5.54 11/07/2023 59,993.53 101.59 60,954.72 0.26% NA/AAA 3.79

89239FAD4 08/15/2028 60,000.00 6.30% 59,994.85 4.64% 147.73 959.87 AAA 1.63

09/07/2023 244,932.09 101.19 247,914.05 1.05% NR/AAA 3.88

161571HT4 CHAIT 2023-1 A 5.16 09/15/2028 245,000.00 517% 244,947.44 4.54% 561.87 2,966.61 AAA 1.75

BMWOT 2024-A A3 5.18 06/04/2024 104,984.05 101.25 106,308.74 0.45% Aaa/AAA 432

096913AD7 02/26/2029 105,000.00 5.24% 104,985.38 4.56% 90.65 1,323.37 NA 1.83

BACCT 2024-1 A 4.93 06/06/2024 119,993.27 101.10 121,319.34 0.51% Aaa/AAA 4.37

05522RDI4 03/15/2029 120,000.00 4.93% 119,993.82 4.51% 262.93 1,325.52 NA 2.33

1,358,813.33 100.42 1,364,237.72 5.75% Aaa/AAA 3.11

Total ABS 1,358,667.35 4.52% 1,358,706.73 4.67% 2,374.11 5,530.99 AAA 1.32

AGENCY

FEDERAL HOME LOAN BANKS 1.0 12/21/2021 174,846.00 99.50 174,131.46 0.73% Aaa/AA+ 0.14

3130AQF40 12/20/2024 175,000.00 1.03% 174,993.10 4.65% 636.81 (861.64) AA+ 0.14
FEDERAL FARM CREDIT

01/06/2022 89,797.50 99.36 89,424.68 0.38% Aaa/AA+ 0.18

3133ENKS8 g,lA/l\élés/chl)le\;DlNG CORP1.125 90,000.00 1.20% 89,987.75 4.68% 323.44 (563.07) AA+ 0.18

0,

3135G05X7 FEDERAL NATIONAL MORTGAGE 250,000.00 03/07/2022 238,280.00 96.82 242,052.74 1.02% Aaa/AA+ 0.82

ASSOCIATION 0.375 08/25/2025 1.76% 247,250.52 4.38% 171.88 (5,197.78) AA+ 0.80

FEDERAL FARM CREDIT BANKS 08/19/2024 998,060.00 99.96 999,605.38 4.22% Aaa/AA+ 1.05

3133ERPX3 FUNDING CORP 4.25 11/19/2025 1,000,000.00 4.42% 998,370.57 4.29% 8,500.00 1,234.81 AA+ 1.01

FEDERAL HOME LOAN BANKS 4.5 01/26/2023 354,683.00 100.24 350,852.95 1.48% Aaa/AA+ 1.11

3130ATUCI 12/12/2025 350,000.00 4.00% 351,815.95 4.27% 6,081.25 (963.00) AA+ 1.06

FEDERAL HOME LOAN BANKS 03/14/2023 248,767.50 99.76 249,410.70 1.05% Aaa/AA+ 1.36

3130AUU36 4,125 03/13/2026 250,000.00 4.30% 249,440.08 4.30% 1,375.00 (29.38) AA+ 1.31
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of October 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
0,
3133EPSWE FEDERAL FARM CREDIT BANKS 250,000.00 08/09/2023 249,425.00 100.64 251,599.80 1.06% Aaa/AA+ 1.79
FUNDING CORP 4.5 08/14/2026 4.58% 249,658.46 4.12% 2,406.25 1,941.34 AA+ 1.69
0,
L tooosooco M e wows  easen  waer e 176
. . (0] ) . N 0 ) . ) . .
0,
spowais [DHMMONCOMENG  gpamee BRI dmimes e mmemm o ke
. . o ) . . (] ) . . .
0,
oo HMMOMCOMENG g RS oneeo I smemel i ke oo
. . (0] , . . 0 , R B . .
)
ssoawcas (e et aocno0  TRORER e asok  emiar sonms e 3a
o (] y . . (] B . y . .
0,
MIMTRL D erars soooono0 IS eaoweni  aim3o0as samed | ame sas
. B (] ) . . (] ) . B . .
FEDERAL FARM CREDIT BANKS 10/12/2023 247,682.50 101.03 252,572.58 1.07% Aaa/AA+ 3.90
3133EPWKY FUNDING CORP 4.5 09/22/2028 250,000.00 4.71% 248,173.51 4.21% 1,218.75 4,399.07 AA+ 3.52
FEDERAL FARM CREDIT
04/22/2024 492,720.00 100.65 503,228.64 2.12% Aaa/AA+ 4.44
3133ERAKY gﬁ/l\ilés/zFéle\;DlNG CORP 4.375 >00,000.00 4.71% 493,490.97 4.21% 1,276.04 9,737.67 AA+ 3.99
5,734,404.50 100.33 5,783,436.76 24.39% Aaa/AA+ 2.21
Total Agency 5,765,000.00 4.25% 5,746,445.70 4.21% 53,411.63 36,991.07 AA+ 2.04
AGENCY CMBS
FHMS K-047 A2 3.329 05/19/2022 99,285.67 99.15 97,873.31 0.41% Aaa/AA+ 0.56
3137BKRIL 05/25/2025 98,714.97 3.04% 98,811.24 4.76% 273.85 (937.93) AAA 0.45
FHMS K-052 A2 3.151 02/10/2023 241,220.70 98.56 246,397.03 1.04% Aaa/AA+ 1.07
3137BMTX4 11/25/2025 250,000.00 4.54% 246,763.19 4.60% 656.46 (366.16) AAA 0.86
FHMS K-054 A2 2.745 02/15/2023 237,392.58 97.89 244,722.65 1.03% Aaa/AA+ 1.24
3137BNGTS 01/25/2026 250,000.00 4.64% 244,860.52 4.58% 571.88 (137.87) AAA 1.07
FHMS K-056 A2 2.525 02/08/2023 236,826.17 97.12 242,811.83 1.02% Aaa/AA+ 1.56
31378QYS0 05/25/2026 250,000.00 4.30% 243,867.94 4.53% 526.04 (1,056.11) AAA 1.37
FHMS K-058 A2 2.653 01/31/2023 237,910.16 96.77 241,927.85 1.02% Aaa/AA+ 1.82
313785p72 08/25/2026 250,000.00 4.11% 243,950.34 4.49% 552.71 (2,022.49) AAA 1.70
02/08/2023 242,861.33 97.89 244,721.83 1.03% Aaa/AA+ 2.24
3137BVZ82 FHMS K-063 A2 3.43 01/25/2027 250,000.00 4.21% 246,017.85 4.02% 714.58 (1,296.03) AAA 1.98
FHMS K-068 A2 3.244 05/12/2023 242,705.08 96.68 241,700.25 1.02% Aaa/AA+ 2.82
3137FBBX3 08/25/2027 250,000.00 3.98% 245,239.55 4.49% 675.83 (3,539.30) AA+ 2.58
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

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

Moody's/

Security Description ParVaIu.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 3.35 01/25/2028 220,000.00 05/24‘/1.220720/?: ;E:ggggg 32950/80 le'gii:ig (1,6&32;/; Aa:ﬁ::A+ ggg

Total Agency 1,749,642.32 97.47 1,772,640.28 7.48% Aaa/AA+ 1.89

CMBS 1,818,714.97 4.23% 1,783,610.43 4.53% 4,585.52 (10,970.15) AAA 1.69

CASH

corusD Receivabe 13258 o0 I3 000 " "o aen om

1,332.58 1.00 1,332.58 0.01% Aaa/AAA 0.00

Total Cash 1,332.58 0.00% 1,332.58 0.00% 0.00 0.00 AAA 0.00
CORPORATE
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713448FQ6 PEPSICO INC 4.55 02/13/2026 45,000.00 02/13‘/1.25072; ii:g;zzg 1227202 45'22:22 1(())2980{; All\l//:\+ 1?2

037833BY5 APPLE INC 3.25 02/23/2026 250,000.00 02/01‘/1.22072; ;ig:;gggg 52560;, 24?;?;2;2 (37140:;/; Aai{:’“ 13;
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of October 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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09290DAH4 BLACKROCK INC 4.6 07/26/2027 300,000.00 07/23‘/1.25072;: ggg:;iggg 122:?0/80 30;:215&2‘71 1,2:;'2.74/; Aal?:l//;AA gz}i
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HOLDINGS REPORT CHANDLER

ASSET MANAGEMENT

C\

% of Port.
Gain/Loss

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

Moody's/
S&P/
Fitch

Market Value
Accrued Int.

Cost Value Mkt Price
Book Value Mkt YTM

Par Value/ Purchase Date
Units Purchase Yield

Maturity

Security Description .
Yy Y Duration

AMAZON.COM INC 3.15 07/10/2024 238,730.00 96.79 241,964.44 1.02% Al/AA 2.81
023135809 08/22/2027 250,000.00 4.73% 239,814.23 4.38% 1,509.38 2,150.21 AA- 2.63
TOYOTA MOTOR CREDIT CORP 06/20/2024 148,485.00 100.23 150,341.60 0.63% Al/A+ 2.89
89236TKJ3 4.5509/20/2027 150,000.00 4.89% 148,654.89 4.46% 777.29 1,686.70 A+ 2.66
UNITEDHEALTH GROUP INC 2.95 07/30/2024 228,345.60 96.01 230,418.89 0.97% A2/A+ 2.96
91324PDES 10/15/2027 240,000.00 4.60% 229,271.18 4.40% 314.67 1,147.70 A 2.78
MASTERCARD INC 4.1 09/19/2024 252,557.50 99.20 247,996.06 1.05% Aa3/A+ 3.21
>7636QBA1 01/15/2028 250,000.00 3.76% 252,466.55 4.37% 1,594.44 (4,470.49) NA 2.95
5,772,052.20 99.68 5,834,472.15 24.60% Al/A+ 1.90
Total Corporate 5,855,000.00 4.45% 5,806,331.25 4.42% 58,927.44 28,140.90 A+ 1.76
MONEY MARKET
FUND
Aaa/
- 32,981.63 1.00 32,981.63 0.14% 0.00
31846V203 FIRST AMER:GVT OBLG Y 32,981.63 4.45% 32,981.63 2.45% 0.00 0.00 AAA:: 0.00
Aaa/
Total Money 32,981.63 1.00 32,981.63 0.14% AAAM 0.00
Market Fund 32,981.63 4.45% 32,981.63 4.45% 0.00 0.00 AAA 0.00
SUPRANATIONAL
INTER-AMERICAN
06/27/2023 149,884.50 100.29 150,437.45 0.63% Aaa/AAA 1.54
4581XO0EKO g:)/lESL/C;ZI;/IeENT BANK 4.5 150,000.00 4.53% 149,938.05 4.30% 3,112.50 499.41 NA 1.44
INTERNATIONAL FINANCE CORP 11/29/2023 229,250.20 100.24 230,548.48 0.97% Aaa/AAA 2.21
45950KDF4 4,375 01/15/2027 230,000.00 4.49% 229,468.67 4.26% 2,963.52 1,079.81 NA 2.06
INTERNATIONAL BANK FOR 09/28/2023 236,022.50 97.70 244,246.44 1.03% Aaa/AAA 3.70
459058KT9 RECONSTRUCTION AND 250,000.00 o o
DEVELOPM 3.5 07/12/2028 4.82% 239,194.47 4.18% 2,649.31 5,051.97 NA 3.39
Total 615,157.20 99.26 625,232.37 2.64% Aaa/AAA 2.63
Supranational 630,000.00 4.63% 618,601.19 4.24% 8,725.33 6,631.18 NA 2.43
US TREASURY
UNITED STATES TREASURY 10/09/2024 996,592.01 99.95 999,478.06 4.21% P-1/A-1+ 0.01
I12797MA2 11/05/2024 1,000,000.00 4.80% 999,475.69 4.77% 0.00 2.37 Fl1+ 0.01
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of October 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
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ASSET MANAGEMENT

HOLDINGS REPORT CA\ CHANDLER

City of Imperial Beach | Account | As of October 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 3.125 03/18/2024 378,906.25 96.16 384,625.00 1.62% Aaa/AA+ 4.04

9128285M8 11/15/2028 400,000.00 4.39% 381,719.58 4.17% 5,774.46 2,905.42 AA+ 3.69

UNITED STATES TREASURY 2.75 09/27/2024 241,708.98 94.11 235,283.20 0.99% Aaa/AA+ 4.58

91282CES6 05/31/2029 250,000.00 3.53% 241,864.68 4.18% 2,892.76 (6,581.48) AA+ 4.19

UNITED STATES TREASURY 4.0 10/30/2024 398,062.50 99.33 397,312.50 1.68% Aaa/AA+ 4.75

91282CLC3 07/31/2029 400,000.00 4.11% 398,063.62 4.16% 4,043.48 (751.12) AA+ 4.24

8,238,920.13 98.24 8,298,627.96 35.00% Aaa/AA+ 1.81

Total US Treasury 8,450,000.00 3.74% 8,321,308.61 4.32% 31,596.25 (22,680.65) AA+ 1.68

23,503,303.89 99.06 23,712,961.45 100.00% Aa2/AA 2.03

Total Portfolio 23,911,696.54 4.14% 23,669,318.11 4.35% 159,620.27 43,643.34 AA 1.79

Total Market

Value + Accrued 23,872,581.72
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ASSET MANAGEMENT

TRANSACTION LEDGER CA\ CHANDLER

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

I;e:;sactlon Sett[;z:;ent CusIP Quantity Security Description Acq/YI?‘leslz interest :::d/ Total Amount Gain/Loss
ACQUISITIONS

Purchase 10/03/2024 31846V203 1,000,000.00 FIRST AMER:GVT OBLG Y 1.000 4.50% (1,000,000.00) 0.00 (1,000,000.00) 0.00
Purchase 10/07/2024 31846V203 997.50 FIRST AMER:GVT OBLG Y 1.000 4.47% (997.50) 0.00 (997.50) 0.00
Purchase 10/10/2024 912797MA2 1,000,000.00 llji\l/g:/ng;ﬁTEs TREASURY 99.659 4.80% (996,592.01) 0.00 (996,592.01) 0.00
Purchase 10/15/2024 31846V203 47,632.30 FIRST AMER:GVT OBLG Y 1.000 4.46% (47,632.30) 0.00 (47,632.30) 0.00
Purchase 10/15/2024 31846V203 823.97 FIRST AMER:GVT OBLG Y 1.000 4.46% (823.97) 0.00 (823.97) 0.00
Purchase 10/16/2024 31846V203 4,560.44 FIRST AMER:GVT OBLG Y 1.000 4.46% (4,560.44) 0.00 (4,560.44) 0.00
Purchase 10/16/2024 31846V203 100,687.50 FIRST AMER:GVT OBLG Y 1.000 4.46% (100,687.50) 0.00 (100,687.50) 0.00
Purchase 10/18/2024 31846V203 2,793.52 FIRST AMER:GVT OBLG Y 1.000 4.48% (2,793.52) 0.00 (2,793.52) 0.00
Purchase 10/21/2024 31846V203 144.43 FIRST AMER:GVT OBLG Y 1.000 4.47% (144.43) 0.00 (144.43) 0.00
Purchase 10/21/2024 31846V203 2,108.88 FIRST AMER:GVT OBLG Y 1.000 4.47% (2,108.88) 0.00 (2,108.88) 0.00
Purchase 10/25/2024 31846V203 4,182.98 FIRST AMER:GVT OBLG Y 1.000 4.48% (4,182.98) 0.00 (4,182.98) 0.00
Purchase 10/25/2024 31846V203 7,452.90 FIRST AMER:GVT OBLG Y 1.000 4.48% (7,452.90) 0.00 (7,452.90) 0.00
Purchase 10/30/2024 31846V203 7,352.50 FIRST AMER:GVT OBLG Y 1.000 4.47% (7,352.50) 0.00 (7,352.50) 0.00
Purchase 10/31/2024 91282CLC3 400,000.00 UNITED STATES TREASURY 99.516 4.11% (398,062.50) (4,000.00) (402,062.50) 0.00

4.007/31/2029

Total Purchase 2,578,736.92 (2,573,391.43) (4,000.00) (2,577,391.43) 0.00
TOTAL

ACQUISITIONS 2,578,736.92 (2,573,391.43) (4,000.00) (2,577,391.43) 0.00
OTHER

Maturity 10/03/2024 912797GW1 (1,000,000.00) TCI;I/I(EZS;TES TREASURY 100.000 0.00% 1,000,000.00 0.00 1,000,000.00 0.00
Maturity 10/16/2024 45950KCR9 (100,000.00) Icl\g:;{ T'?;IS T(';A/lel/';gg?z 100.000 1.38% 100,000.00 0.00 100,000.00 0.00
Total Maturity (1,100,000.00) 1,100,000.00 0.00 1,100,000.00 0.00
Sale 10/02/2024 31846V203 (64,257.73) FIRST AMER:GVT OBLG Y 1.000 4.54% 64,257.73 0.00 64,257.73 0.00
Sale 10/07/2024 31846V203 (1,992.75) FIRST AMER:GVT OBLG Y 1.000 4.47% 1,992.75 0.00 1,992.75 0.00
Sale 10/10/2024 31846V203 (985,654.51) FIRST AMER:GVT OBLG Y 1.000 4.47% 985,654.51 0.00 985,654.51 0.00
Sale 10/31/2024 31846V203 (191,170.28) FIRST AMER:GVT OBLG Y 1.000 4.45% 191,170.28 0.00 191,170.28 0.00
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

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

Transaction Settlement Acq/Disp Interest Pur/

Quantity Security Description Price Total Amount Gain/Loss

Type Date Yield Sold

UNION PACIFIC CORP

Sale 10/31/2024 907818GE2 (200,000.00) 4.7502/21/2026 100.335 4.82% 200,670.00 (1,847.22) 202,517.22 850.56
Total Sale (1,443,075.27) 1,443,745.27 (1,847.22) 1,445,592.49 850.56
TOTAL OTHER

TRANSACTIONS (2,543,075.27) 2,543,745.27 (1,847.22) 2,545,592.49 850.56
OTHER

Coupon 10/01/2024 3137BKRJ1 0.00 ;;‘x;ﬁggg A23.329 2.74% 274.44 0.00 274.44 0.00
Coupon 10/01/2024 3137FBBX3 0.00 ;:%2/2-82678 A23.244 3.93% 675.83 0.00 675.83 0.00
Coupon 10/01/2024 3137BSP72 0.00 ;:}\22/2_82568 A22653 4.01% 552.71 0.00 552.71 0.00
Coupon 10/01/2024 3137BVZ82 0.00 (F);'}\g:/g_gg; A23.43 4.15% 714.58 0.00 714.58 0.00
Coupon 10/01/2024 3137BQYSO 0.00 gg}\gz/g-gzsg A22.525 4.22% 526.04 0.00 526.04 0.00
Coupon 10/01/2024 3137FETNO 0.00 g;'}\::/l(z-g;: A23.35 4.24% 614.17 0.00 614.17 0.00
Coupon 10/01/2024 3137BMTX4 0.00 ET}\QE/I;-(?ZSsZ A23.151 4.44% 656.46 0.00 656.46 0.00
Coupon 10/01/2024 3137BNGT5 0.00 g;l}\g;);—gzsg A22.745 4.52% 571.88 0.00 571.88 0.00
Coupon 10/07/2024 69371RR73 0.00 PACCAR FINANCIAL CORP 2.86% 997.50 0.00 997.50 0.00

2.8504/07/2025
FEDERAL FARM CREDIT

Coupon 10/10/2024 3133ERAK7 0.00 BANKS FUNDING CORP 4.71% 10,937.50 0.00 10,937.50 0.00
4.375 04/10/2029

Coupon 10/15/2024 47788UAC6 0.00 g;%l—;gg;:?’ 0-36 0.00% 0.07 0.00 0.07 0.00

Coupon 10/15/2024 89190GAC1 0.00 I??I;(ZJS:Z[;B A30.26 0.29% 2.34 0.00 2.34 0.00

Coupon 10/15/2024 47789QAC4 0.00 :)2(/3;;(2)3;38 A30.52 0.53% 4.60 0.00 4.60 0.00
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TRANSACTION LEDGER

City of Imperial Beach | Account | As of October 31, 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 10/15/2024 89238JAC9 0.00 04/15/2026 0.71% 6.81 0.00 6.81 0.00
Coupon 10/15/2024 44935FAD6 0.00 gSA/SL-;/ZZOng(-SC A30.74 0.77% 4.35 0.00 4.35 0.00
Coupon 10/15/2024 87612EBL9 0.00 -OFZ/RESE/E(():EDSRP 2.25 2.08% 1,687.50 0.00 1,687.50 0.00
Coupon 10/15/2024 448977AD0 0.00 :ISI?L/Z;)()ZZZéA A32.22 2.23% 78.54 0.00 78.54 0.00
Coupon 10/15/2024 47787JAC2 0.00 i)[;%l’;gé;:?: 0-36 2.35% 41.21 0.00 41.21 0.00
Coupon 10/15/2024 02582JJT8 0.00 Q'_xi(g/Azggiz-z A3.39 3.42% 310.75 0.00 310.75 0.00
Coupon 10/15/2024 58769GAD5 0.00 &3’252252284-8 A34.23 4.24% 223.25 0.00 223.25 0.00
Coupon 10/15/2024 91324PDE9 0.00 :JN'\(I;I;E;D:;I[EQ/LIE/E(?;UP 4.60% 3,540.00 0.00 3,540.00 0.00
Coupon 10/15/2024 91282CKJ9 0.00 2';';271§;§B§$;TREASURY 4.60% 5,625.00 0.00 5,625.00 0.00
Coupon 10/15/2024 58768PAC8 0.00 &3?2;232272-1 A35.21 4.93% 317.00 0.00 317.00 0.00
Coupon 10/15/2024 05522RDJ4 0.00 g?/CfS'I}ZZ(())ZZg-l A4.93 4.98% 493.00 0.00 493.00 0.00
Coupon 10/15/2024 47800CACO 0.00 112%'—55(2)(2;?3 501 5.07% 292.25 0.00 292.25 0.00
Coupon 10/15/2024 91282CEHO 0.00 lnglzTSEODL‘S/-;AS-IZf);EEASURY 5.12% 13,125.00 0.00 13,125.00 0.00
Coupon 10/15/2024 161571HT4 0.00 g:ﬁ;-sr/zzgzz':;_l As.16 5.23% 1,053.50 0.00 1,053.50 0.00
Coupon 10/15/2024 58770JAD6 0.00 m‘jﬁg;g;:-A A35.32 5.39% 266.00 0.00 266.00 0.00
Coupon 10/15/2024 89239FAD4 0.00 -org/oirsiggi-gD A35.54 5.61% 277.00 0.00 277.00 0.00
Coupon 10/16/2024 362554AC1 0.00 Sé\;f:/l?zé(z)éIA A30.68 0.68% 5.54 0.00 5.54 0.00
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TRANSACTION LEDGER

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

Transaction Settlement
Type Date

Quantity

Security Description

Acq/Disp

Yield

Interest Pur/
Sold

C\\ CHANDLER

Total Amount

Gain/Loss

GMCAR 2022-1 A31.26

Coupon 10/16/2024 380146AC4 0.00 11/16/2026 1.27% 10.49 0.00 10.49 0.00
Coupon 10/16/2024 45950KCR9 0.00 IC'\IOT;PRT);-I;SOT(?/EZI/';‘SEEE 1.38% 688.00 0.00 688.00 0.00
Coupon 10/16/2024 362585AC5 0.00 gxf:/zgggz-z A331 3.13% 62.17 0.00 62.17 0.00
Coupon 10/16/2024 362583ADS8 0.00 SZM/f:/Zgggs_z A3 a.47 4.51% 242.13 0.00 242.13 0.00
Coupon 10/18/2024 43815EACS 0.00 Tf/igzzoozzsl_g A30.41 0.41% 3.60 0.00 3.60 0.00
Coupon 10/20/2024 38012QADO 0.00 f(l)\;g(l)-jzzong-a A34.21 4.25% 144.43 0.00 144.43 0.00
Coupon 10/21/2024 43815GAC3 0.00 23';01}2%(221-4 A30.88 0.90% 7.97 0.00 7.97 0.00
Coupon 10/21/2024 43815JAC7 0.00 SQRZOJZZOOZZf-l A35.04 5.11% 189.00 0.00 189.00 0.00
Coupon 10/21/2024 438123AC5 0.00 32201}22002283_4 A35.67 5.75% 354.38 0.00 354.38 0.00
Coupon 10/25/2024 05602RAD3 0.00 ggﬂ/\zl\;?;OZZ%ZZ-A A33.21 3.24% 56.27 0.00 56.27 0.00
BANK OF NEW YORK
Coupon 10/25/2024 06406RBCO 0.00 MELLON CORP 3.35 3.35% 1,842.50 0.00 1,842.50 0.00
04/25/2025
Coupon 10/25/2024 05593AAC3 0.00 ﬁiﬂ/\zl\él}zgggs-l A3 5.16 5.22% 62.99 0.00 62.99 0.00
Coupon 10/25/2024 096919AD7 0.00 glz\/l/\zl\éc/);'()220924-A A35.18 5.24% 453.25 0.00 453.25 0.00
Coupon 10/30/2024 61690U7W4 0.00 ::ﬂ?';gggj 1S(')I'/A3I\Z)I}I52\(()ZBGANK 5.87% 7,352.50 0.00 7,352.50 0.00
Coupon 10/31/2024 912828ZL7 0.00 gl;l;l’sEgAlS/';%'I}I;%;EEASURY 0.66% 468.75 0.00 468.75 0.00
Coupon 10/31/2024 9128285J5 0.00 ;JSIIS/D;JQE;SSTREASURY 3.05% 3,750.00 0.00 3,750.00 0.00
Coupon 10/31/2024 912828654 0.00 UNITED STATES TREASURY 3.84% 4,156.25 0.00 4,156.25 0.00

2.37504/30/2026
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TRANSACTION LEDGER

C\

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

Transaction
Type

Settlement
Date

Quantity

Security Description

Acq/Disp

Yield

Interest Pur/
Sold

Total Amount

CHANDLER

ASSET MANAGEMENT

Gain/Loss

Total Coupon 0.00 63,719.50 0.00 63,719.50 0.00
Custody Fee 10/25/2024 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 10/31/2024 31846V203 0.00 FIRST AMER:GVT OBLG Y 4.45% 1,332.58 0.00 1,332.58 0.00
Total Dividend 0.00 1,332.58 0.00 1,332.58 0.00
xae"ageme”t 10/07/2024 CCYUSD (1,992.75) Cash 0.00% (1,992.75) 0.00 (1,992.75) 0.00
Total

Management

Fee (1,992.75) (1,992.75) 0.00 (1,992.75) 0.00
Principal FHMS K-047 A2 3.329 .

paydoun 10/01/2024 3137BKRJ1 21008 (05 oo 2.74% 211.04 - 211.04 0.00
g;’;‘;gﬂ 10/15/2024 47788UAC6 236.22 i)'g(/);;%;f 0.36 0.00% 236.22 - 236.22 (0.00)
E;g‘;gﬂ 10/15/2024 89190GACL 5,710.46 E?Iigg;“a 0.26 0.29% 5,710.46 - 5,710.46 (0.00)
ﬁ;’;’;(')‘\’;'] 10/15/2024 47789QAC4A 1,114.59 gg?;;gg;? A30.52 0.53% 1,114.59 - 1,114.59 (0.00)
E:ﬁ,ﬂ 10/15/2024 89238JAC9 1,598.46 (T)Z?E%;D A30.71 0.71% 1,598.46 - 1,598.46 (0.00)
g;';;c')’\’jr'] 10/15/2024 44935FAD6 1,309.63 g?/RlTS/ngzléCAa 0.74 0.77% 1,309.63 - 1,309.63 0.00
E;;‘;;'ij‘; 10/15/2024 448977ADO 4,327.39 TS'?TS/Z%ZZE;AM 2.22 2.23% 4,327.39 - 4,327.39 (0.00)
::;';;(')’;3:1 10/15/2024 47787JAC2 2,018.88 g;?;;%;:a 0.36 2.35% 2,018.88 - 2,018.88 0.00
::;';;g\’;; 10/15/2024 58768PAC8 4,792.47 &3?2}232272'1 A35.21 4.93% 4,792.47 - 4,792.47 0.00
g;’;‘;gﬂ 10/16/2024 362554AC1 1,220.70 ngf:;égél"‘m 0.68 0.68% 1,220.70 - 1,220.70 0.00
Principal GMCAR 2022-1 A3 1.26 .

paydoun 10/16/2024 380146AC4 L1816 ) inooe 1.27% 1,118.16 - 1,118.16 0.00
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

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

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

T Date Quantity Security Description Price Yield sold Total Amount Gain/Loss
Principal GMCAR 2022-2 A33.1 o

paydown 10/16/2024 362585AC5 1,900.75 02/16/2027 3.13% 1,900.75 1,900.75 (0.00)
Principal HAROT 2021-3 A3 0.41 0

Paydown 10/18/2024 43815EACS 2,789.92 11/18/2025 0.41% 2,789.92 2,789.92 0.00
Principal HAROT 2021-4 A3 0.88 o

Paydown 10/21/2024 43815GAC3 1,557.53 01/21/2026 0.90% 1,557.53 1,557.53 (0.00)
Principal BMWOT 2022-A A3 3.21 0

Paydown 10/25/2024 05602RAD3 2,108.97 08/25/2026 3.24% 2,108.97 2,108.97 0.00
Principal BMWLT 2023-1 A3 5.16 0

Paydown 10/25/2024 05593AAC3 2,418.92 11/25/2025 5.22% 2,418.92 - 2,418.92 (0.00)
Total Principal

Paydown 34,434.09 34,434.09 - 34,434.09 0.00
TOTAL OTHER

TRANSACTIONS 32,337.17 97,389.25 0.00 97,389.25 0.00
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