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PORTFOLIO SUMMARY

CHANDLER

ASSET MANAGEMENT

C\

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

Portfolio Characteristics Account Summary Top Issuers
Average Modified Duration 1.77 Beg. \1/2%25/:;20; End \llgllt;elslgz;: Government of The United States 36.94%
Federal Home Loan Banks 13.68%
Average Coupon 3.56% Market Value 23,788,480.81 23,812,066.40 Farm Credit System 8.78%
Accrued Interest 173,121.11 180,638.41 0
Average Purchase YTM 4.21% FHLMC 7:41%
Total Market Value 23,961,601.91 23,992,704.81 State Street Corporation 1.27%
Average Market YTM 4.39% Income Earned 78,042.89 87,485.91 BlackRock, Inc. 1.26%
Toyota Motor Corporation 1.23%
Average Quality AA+ Cont/WD 0.00 0.00 Y P -
Par 23,984,424.31 24,057,954.86 PACCAR Inc 1.20%
Average Final Maturity 2.01 Book Value 23,735,110.83 23,808,442.85
Average Life 1.81 Cost Value 23,554,199.62 23,616,241.55
Sector Allocation Maturity Distribution Credit Quality
30% 27.8%
USTreasury [ 36.94% 25.7%
Corporate [N 23.85%
20.6%
Agency I 23.49% 20%
Agency CMBS s 7.41% 13.2% 12.7%
ABS | 546% Lo%
Supras B 262%
Money Mkt Fd 0.24%
Cash 0.00% 0% 12) - <z B &
N s o ) XY W AnA 8.2% M AA 73.0% T A17.6%
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 (0.03%) 4.46% 4.46% 4.80% 2.12% 1.83% 1.72% 1.60%
Benchmark Return* (0.06%) 4.08% 4.08% 4.16% 1.49% 1.40% 1.39% 1.29%
Secondary Benchmark Return* (0.03%) 4.28% 4.28% 4.37% 1.63% 1.52% 1.55% 1.44%

*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 December 31, 2024

Rules Name Limit Actual Compliance Notes
Status

AGENCY MORTGAGE SECURITIES (CMOS)

Max % (MV) 100.0 7.4 Compliant

Max Maturity (Years) 5.0 3.1 Compliant

ASSET-BACKED SECURITIES (ABS)

Max % (MV) 20.0 5.5 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 23.8 Compliant

Max % Issuer (MV) 5.0 1.3 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 December 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 23.5 Compliant
Max % Issuer (MV) 100.0 13.7 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 0.2 Compliant
Max % Issuer (MV) 20.0 0.2 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 0.2 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 December 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 36.9 Compliant

Max % Issuer (MV) 100.0 36.9 Compliant

Max Maturity (Years) 5 4 Compliant
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RECONCILIATION SUMMARY

CHANDLER

ASSET MANAGEMENT

C\

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

Maturities / Calls

Month to Date (175,000.00)
Fiscal Year to Date (3,945,000.00)
Principal Paydowns

Month to Date (40,450.97)
Fiscal Year to Date (222,048.31)
Purchases

Month to Date 348,102.01

Fiscal Year to Date

9,832,095.38

Sales
Month to Date

Fiscal Year to Date

(66,485.47)

(5,294,971.85)

Interest Received

Month to Date 70,658.38
Fiscal Year to Date 394,162.38
Purchased / Sold Interest

Month to Date (2,395.55)
Fiscal Year to Date (11,609.34)

Execution Time: 01/03/2025 10:12:51 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 23,735,110.83

Maturities/Calls (175,000.00) (3,945,000.00)
Principal Paydowns (40,450.97) (222,048.31)
Purchases 348,102.01 9,832,095.38
Sales (66,485.47) (5,294,971.85)
Change in Cash, Payables, Receivables (4,539.33) (7,840.61)
Amortization/Accretion 11,705.78 86,576.53
Realized Gain (Loss) 0.00 (731.39)

Ending Book Value 23,808,442.85 23,808,442.85

Fair Market Activity Summary

Fiscal Year to Date
(07/01/2024)

23,182,311.19

Month to Date

Beginning Market Value 23,788,480.81

Maturities/Calls (175,000.00) (3,945,000.00)
Principal Paydowns (40,450.97) (222,048.31)
Purchases 348,102.01 9,832,095.38
Sales (66,485.47) (5,294,971.85)
Change in Cash, Payables, Receivables (4,539.33) (7,840.61)
Amortization/Accretion 11,705.78 86,576.53
Change in Net Unrealized Gain (Loss) (49,746.43) 181,675.45
Realized Gain (Loss) 0.00 (731.39)

Ending Market Value 23,812,066.40 23,812,066.40
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

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

Moody's/

Security Description ParVaqua/ 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

ABS
I oo UL dme mm s oo v o
sy I pm o eneans om0
s Tz 443033 auso WA oms mm o ome om e i
IO o 3359 61630 447 R oL A ous
S T R - G
wsssmos AT aLCR074 e R
G A e T e
47787IAC2 JDOT 2022 A3 0.36 09/15/2026 163811 0 104'23042: ﬁ::ig:gé igzlo/z e (126(.)% Ai\aﬂA o
- A
waico A 222 N A A - i
oencs SO A1 - -
s oo A - e
S e > -
howo R Immse s ez e e o
s 0143531
QA0 gy soonc0 c490200 461 e ossan Mk 1ss
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HOLDINGS REPORT

City of Imperial Beach | Account | As of December 31, 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

MBALT 2024-A A3 5.32 05/17/2024 59,992.98 101.19 60,713.11 0.25%  Aaa/NA 3.05

>8770JAD6 01/18/2028 60,000.00 5.73% 59,994.15 4.64% 141.87 718.95 AAA 1.60

MBALT 2024-B A3 4.23 09/17/2024 94,984.01 99.55 94,569.29 0.40% NA/AAA 3.13

>8769GADS 02/15/2028 95,000.00 4.24% 94,985.28 4.55% 178.60 (415.99) AAA 1.62

GMCAR 2023-2 A3 4.47 04/04/2023 64,998.21 100.00 64,998.06 0.27% Aaa/AAA 3.13

362583AD8 02/16/2028 65,000.00 4.51% 64,998.85 4.51% 121.06 (0.79) NA 0.81

HAROT 2023-4 A3 5.67 11/01/2023 74,986.79 101.59 76,192.62 0.32% Aaa/NA 3.47

438123ACS 06/21/2028 75,000.00 5.74% 74,990.08 4.55% 118.13 1,202.54 AAA 1.31

TAOT 2023-D A3 5.54 11/07/2023 59,993.53 101.47 60,881.58 0.26% NA/AAA 3.62

89239FAD4 08/15/2028 60,000.00 6.30% 59,995.07 4.57% 147.73 886.51 AAA 1.41

09/07/2023 244,932.09 101.06 247,596.76 1.04% NR/AAA 371

161571HT4 CHAIT 2023-1 A 5.16 09/15/2028 245,000.00 5.17% 244,949.71 4.56% 561.87 2.647.05 AAA 159

BMWOT 2024-A A3 5.18 06/04/2024 104,984.05 101.18 106,238.83 0.45% Aaa/AAA 4.16

096919AD7 02/26/2029 105,000.00 5.24% 104,985.94 4.48% 90.65 1,252.89 NA 1.55

BACCT 2024-1 A4.93 06/06/2024 119,993.27 100.97 121,159.75 0.51% Aaa/AAA 4.37

05522RDJ4 05/15/2029 120,000.00 4.93% 119,994.05 4.54% 262.93 1,165.70 NA 2.19

1,293,614.85 100.50 1,299,939.48 5.46% Aaa/AAA 3.03

Total ABS 1,293,509.70 4.62% 1,293,520.54 4.57% 2,318.31 6,418.94 AAA 1.24

AGENCY

FEDERAL FARM CREDIT

01/06/2022 89,797.50 99.96 89,967.67 0.38% Aaa/AA+ 0.02

3133ENKS8 gﬁ/'\é)lés/;g;éDING CORP1.125 90,000.00 1.20% 89,999.07 4.34% 492.19 (31.40) AA+ 0.01

3135G05X7 FEDERAL NATIONAL MORTGAGE 250.000.00 03/07/2022 238,280.00 97.50 243,739.91 1.02% Aaa/AA+ 0.65

ASSOCIATION 0.375 08/25/2025 R 1.76% 247,815.23 4.34% 328.13 (4,075.32) AA+ 0.63

FEDERAL FARM CREDIT BANKS 08/19/2024 998,060.00 100.01 1,000,095.20 4.20% Aaa/AA+ 0.88

3133ERPX3 FUNDING CORP 4.25 11/19/2025 1,000,000.00 4.42% 998,630.09 4.23% 4,958.33 1,465.11 AA+ 0.85

FEDERAL HOME LOAN BANKS 4.5 01/26/2023 354,683.00 100.22 350,763.31 1.47% Aaa/AA+ 0.95

3130ATUCS 12/12/2025 350,000.00 4.00% 351,543.11 4.26% 831.25 (779.80) AA+ 0.91

FEDERAL HOME LOAN BANKS 03/14/2023 248,767.50 99.81 249,527.84 1.05% Aaa/AA+ 1.20

3130AUU36 4.125 03/13/2026 250,000.00 4.30% 249,508.80 4.28% 3,093.75 19.03 AA+ 1.14

3133EPSW6 FEDERAL FARM CREDIT BANKS 250.000.00 08/09/2023 249,425.00 100.39 250,980.42 1.05% Aaa/AA+ 1.62

FUNDING CORP 4.5 08/14/2026 U 4.58% 249,690.47 4.24% 4,281.25 1,289.96 AA+ 1.52

FEDERAL HOME LOAN BANKS 09/13/2023 994,820.00 100.57 1,005,746.27 4.22% Aaa/AA+ 1.70

3130AWTA3 4.625 09/11/2026 1,000,000.00 4.81% 997,071.14 4.27% 14,131.94 8,675.13 AA+ 1.59

Execution Time: 01/03/2025 10:12:51 PM
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of December 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

FEDERAL HOME LOAN BANKS 12/27/2023 255,720.00 101.13 252,834.54 1.06% Aaa/AA+ 1.94

3130AXQL> 4.87512/11/2026 250,000.00 4.04% 253,758.55 4.26% 677.08 (924.02) AA+ 1.83

FEDERAL HOME LOAN BANKS 06/26/2024 500,765.00 100.80 503,982.13 2.12% Aaa/AA+ 2.44

3130B1EFO 4.625 06/11/2027 >00,000.00 4.57% 500,631.71 4.28% 1,284.72 3,350.42 AA+ 2.28

0,

3130AWC24 FEDERAL HOME LOAN BANKS 4.0 400,000.00 07/06/20203 391,388.00 98.700 394,791.60 1.66% Aaa/AA+ 3.44

06/09/2028 4.49% 393,982.15 4.41% 977.78 809.45 AA+ 3.17

FEDERAL HOME LOAN BANKS 09/07/2023 497,450.00 99.96 499,801.87 2.10% Aaa/AA+ 3.69

3130AWTR1 4.37509/08/2028 >00,000.00 4.49% 498,121.35 4.39% 6,866.32 1,680.52 AA+ 3.32

FEDERAL FARM CREDIT BANKS 10/12/2023 247,682.50 100.50 251,243.03 1.06% Aaa/AA+ 3.73

3133EPWK7 FUNDING CORP 4.5 09/22/2028 250,000.00 4.71% 248,251.91 4.35% 3,093.75 2,991.12 AA+ 3.36
FEDERAL FARM CREDIT

04/22/2024 492,720.00 99.92 499,588.12 2.10% Aaa/AA+ 4.27

3133ERAKY gﬁ/l\lllés/chl)le\;DlNG CORP 4.375 >00,000.00 4.71% 493,735.91 4.39% 4,921.88 5,852.21 AA+ 3.82

5,559,558.50 100.06 5,593,061.90 23.49% Aaa/AA+ 2.11

Total Agency 5,590,000.00 4.34% 5,572,739.49 4.30% 45,938.37 20,322.41 AA+ 1.94

AGENCY CMBS

FHMS K-047 A2 3.329 05/19/2022 93,628.79 99.39 92,524.09 0.39% Aaa/AA+ 0.40

3137BKRIL 05/25/2025 93,090.61 3.04% 93,150.80 4.61% 258.25 (626.71) AAA 0.31

FHMS K-052 A2 3.151 02/10/2023 241,201.42 98.87 247,149.69 1.04% Aaa/AA+ 0.90

3137BMTX4 11/25/2025 249,980.02 4.54% 247,284.36 4.45% 656.41 (134.67) AAA 0.72

FHMS K-054 A2 2.745 02/15/2023 231,590.58 98.29 239,726.18 1.01% Aaa/AA+ 1.07

3137BNGTS 01/25/2026 243,883.87 4.64% 239,593.94 4.37% 557.90 132.24 AAA 0.95

FHMS K-056 A2 2.525 02/08/2023 236,826.17 97.52 243,792.33 1.02% Aaa/AA+ 1.40

31378Q¥S0 05/25/2026 250,000.00 4.30% 244,553.02 4.46% 526.04 (760.70) AAA 1.21

FHMS K-058 A2 2.653 01/31/2023 237,910.16 97.06 242,650.78 1.02% Aaa/AA+ 1.65

313785p72 08/25/2026 250,000.00 4.11% 244,528.75 4.48% 552.71 (1,877.98) AAA 1.54

02/08/2023 242,861.33 97.83 244,586.90 1.03% Aaa/AA+ 2.07

3137BVZ82 FHMS K-063 A2 3.43 01/25/2027 250,000.00 421% 246,324.94 4.53% 714.58 (1,738.04) AAA 182

FHMS K-068 A2 3.244 05/12/2023 242,705.08 96.67 241,663.00 1.01% Aaa/AA+ 2.65

3137FBBX3 08/25/2027 250,000.00 3.98% 245,529.07 4.57% 675.83 (3,866.07) AA+ 2.42

05/24/2023 211,440.63 96.44 212,176.73 0.89% Aaa/AA+ 3.07

3137FETNO FHMS K-073 A2 3.35 01/25/2028 220,000.00 4.27% 214.411.14 4.60% 614.17 (2,234.41) AAA 275

Total Agency 1,738,164.16 97.65 1,764,269.69 7.41% Aaa/AA+ 1.73

CMBS 1,806,960.49 4.23% 1,775,376.04 4.50% 4,555.89 (11,106.35) AAA 1.54
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of December 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 1902 o 14302 000% 000 "o00 A am
143.02 1.00 143.02 0.00% Aaa/AAA 0.00
Total Cash 143.02 0.00% 143.02 0.00% 0.00 0.00 AAA 0.00

CORPORATE

NATIONAL RURAL UTILITIES o )
oawe  comumEnwaccow  msecw  SOUSEmamsmoomimen e o
s ORINONCORIS e SR e sw wguy o Mo
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misc  JOEUHLNEWIOWL oy SO s i deen e mm o
N T e
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92826CAD4 VISA INC 3.15 12/14/2025 200,000.00 02/09‘/1_250020/?: igg:zgggg 33,880/?, 197';;2:?8 10223;/2 Aa3N/:A 822
s ST Con 74 A A A -
713448FQ6 PEPSICO INC 4.55 02/13/2026 45,000.00 02/13‘/1.25072; 22;2;323 122420; 45'3:?22 1%;?? All\l/AA+ é;g
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of December 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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osscs  OLCOM NG soory VOIS e s awmen o i
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of December 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
5,615,053.20 99.57 5,678,967.22 23.85% Al/A+ 1.79
Total Corporate 5,705,000.00 4.54% 5,661,020.31 4.55% 60,331.10 17,946.92 A+ 1.64
MONEY MARKET
FUND
57,341.65 1.00 57,341.65 0.249% P33/ 0.00
- ’ . . ) . . (] .
31846V203 FIRST AMER:GVT OBLG Y 57,341.65 4.09% 57.341.65 4.09% 0.00 0.00 A::r 0.00
Aaa/
Total Money 57,341.65 1.00 57,341.65 0.24% AAAM 0.00
Market Fund 57,341.65 4.09% 57,341.65 4.09% 0.00 0.00 AAA 0.00
SUPRANATIONAL
INTER-AMERICAN
06/27/2023 149,884.50 100.14 150,214.28 0.63% Aaa/AAA 1.37
4581X0EKO DEVELOPMENT BANK 4.5 150,000.00 4.53% 149,944.79 4.39% 862.50 269.48 NA 1.31
05/15/2026
INTERNATIONAL FINANCE CORP 11/29/2023 229,250.20 99.94 229,860.00 0.97% Aaa/AAA 2.04
45950KDF4 4.37501/15/2027 230,000.00 4.49% 229,508.93 4.41% 4,640.99 351.06 NA 1.89
INTERNATIONAL BANK FOR 09/28/2023 236,022.50 97.14 242,855.60 1.02% Aaa/AAA 3.53
459058KT9 RECONSTRUCTION AND 250,000.00 4.82% 239.683.08 4.38% 4107 64 317252 NA 3.2
DEVELOPM 3.5 07/12/2028 e S e i e '
Total 615,157.20 98.90 622,929.87 2.62% Aaa/AAA 2.46
Supranational 630,000.00 4.63% 619,136.81 4.39% 9,611.13 3,793.06 NA 2.27
US TREASURY
UNITED STATES TREASURY 1.375 02/16/2021 207,843.75 99.76 199,528.92 0.84% Aaa/AA+ 0.08
912828252 01/31/2025 200,000.00 0.38% 200,162.96 4.35% 1,150.82 (634.04) AA+ 0.08
UNITED STATES TREASURY 1.125 02/09/2022 246,533.20 99.49 248,728.23 1.04% Aaa/AA+ 0.16
9128282C7 02/28/2025 250,000.00 1.59% 249,819.50 4.36% 955.63 (1,091.28) AA+ 0.16
UNITED STATES TREASURY 0.5 03/17/2021 248,671.88 99.11 247,763.81 1.04% Aaa/AA+ 0.25
9128287F0 03/31/2025 250,000.00 0.63% 249,919.81 4.23% 319.37 (2,156.00) AA+ 0.24
UNITED STATES TREASURY 2.625 04/12/2024 975,937.50 99.53 995,336.84 4.18% Aaa/AA+ 0.29
91282CEHO 04/15/2025 1,000,000.00 5.12% 993,143.84 4.27% 5,625.00 2,193.00 AA+ 0.28
UNITED STATES TREASURY 0.375 03/30/2021 247,138.67 98.73 246,826.43 1.04% Aaa/AA+ 0.33
12828217 04/30/2025 250,000.00 0.66% 249,771.63 4.32% 160.57 (2,945.20) AA+ 0.32
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HOLDINGS REPORT CA\ CHANDLER

ASSET MANAGEMENT

City of Imperial Beach | Account | As of December 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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HOLDINGS REPORT CA\ &:S!-EITAMN/I\)GE_ME&

City of Imperial Beach | Account | As of December 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 12/18/2024 238,095.70 94.72 236,798.38 0.99% Aaa/AA+ 4.67

91282CH5 08/31/2029 250,000.00 4.25% 238,179.00 4.39% 2,654.52 (1,380.62) AA+ 4.22

8,737,208.98 98.04 8,795,413.57 36.94% Aaa/AA+ 1.98

Total US Treasury 8,975,000.00 3.81% 8,829,165.00 4.29% 57,883.61 (33,751.43) AA+ 1.84

23,616,241.55 98.77 23,812,066.40 100.00% Aa2/AA 2.01

Total Portfolio 24,057,954.86 4.21% 23,808,442.85 4.39% 180,638.41 3,623.55 AA 1.77

Total Market

Value + Accrued 23,992,704.81
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TRANSACTION LEDGER

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

Transaction

Settlement

Acq/Disp

Interest Pur/

C\

CHANDLER

ASSET MANAGEMENT

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

Purchase 12/02/2024 31846V203 4,762.50 FIRST AMER:GVT OBLG Y 1.000 4.26% (4,762.50) 0.00 (4,762.50) 0.00
Purchase 12/03/2024 31846V203 932.35 FIRST AMER:GVT OBLG Y 1.000 4.26% (932.35) 0.00 (932.35) 0.00
Purchase 12/09/2024 31846V203 8,000.00 FIRST AMER:GVT OBLG Y 1.000 4.25% (8,000.00) 0.00 (8,000.00) 0.00
Purchase 12/11/2024 31846V203 3,026.80 FIRST AMER:GVT OBLG Y 1.000 4.25% (3,026.80) 0.00 (3,026.80) 0.00
Purchase 12/11/2024 31846V203 19,390.63 FIRST AMER:GVT OBLG Y 1.000 4.25% (19,390.63) 0.00 (19,390.63) 0.00
Purchase 12/12/2024 31846V203 7,875.00 FIRST AMER:GVT OBLG Y 1.000 4.25% (7,875.00) 0.00 (7,875.00) 0.00
Purchase 12/16/2024 31846V203 21,707.14 FIRST AMER:GVT OBLG Y 1.000 4.25% (21,707.14) 0.00 (21,707.14) 0.00
Purchase 12/16/2024 31846V203 3,668.85 FIRST AMER:GVT OBLG Y 1.000 4.25% (3,668.85) 0.00 (3,668.85) 0.00
Purchase 12/18/2024 31846V203 2,636.13 FIRST AMER:GVT OBLG Y 1.000 4.25% (2,636.13) 0.00 (2,636.13) 0.00
Purchase 12/18/2024 31846V203 843.75 FIRST AMER:GVT OBLG Y 1.000 4.25% (843.75) 0.00 (843.75) 0.00
Purchase 12/19/2024 31846V203 0.37 FIRST AMER:GVT OBLG Y 1.000 4.25% (0.37) 0.00 (0.37) 0.00
Purchase 12/20/2024 91282CFJ5 250,000.00 ;J'T;Egss/.;q;g%;;EASURY 95.238 4.25% (238,095.70) (2,395.55) (240,491.25) 0.00
Purchase 12/23/2024 31846V203 4,254.64 FIRST AMER:GVT OBLG Y 1.000 4.25% (4,254.64) 0.00 (4,254.64) 0.00
Purchase 12/26/2024 31846V203 20,106.48 FIRST AMER:GVT OBLG Y 1.000 4.25% (20,106.48) 0.00 (20,106.48) 0.00
Purchase 12/26/2024 31846V203 5,489.17 FIRST AMER:GVT OBLG Y 1.000 4.25% (5,489.17) 0.00 (5,489.17) 0.00
Purchase 12/30/2024 31846V203 3,250.00 FIRST AMER:GVT OBLG Y 1.000 4.25% (3,250.00) 0.00 (3,250.00) 0.00
Purchase 12/31/2024 31846V203 4,062.50 FIRST AMER:GVT OBLG Y 1.000 4.09% (4,062.50) 0.00 (4,062.50) 0.00
Total Purchase 360,006.31 (348,102.01) (2,395.55) (350,497.56) 0.00
TOTAL

ACQUISITIONS 360,006.31 (348,102.01) (2,395.55) (350,497.56) 0.00
OTHER

Maturity 12/20/2024 3130AQF40 (175,000.00) ;EA?\IEKRSAIL (I; ?2'\7;'/232' 4 100.000 1.00% 175,000.00 0.00 175,000.00 0.00
Total Maturity (175,000.00) 175,000.00 0.00 175,000.00 0.00
Sale 12/10/2024 31846V203 (1,993.09) FIRST AMER:GVT OBLG Y 1.000 4.25% 1,993.09 0.00 1,993.09 0.00
Sale 12/20/2024 31846V203 (64,388.21) FIRST AMER:GVT OBLG Y 1.000 4.25% 64,388.21 0.00 64,388.21 0.00
Sale 12/24/2024 31846V203 (104.17) FIRST AMER:GVT OBLG Y 1.000 4.25% 104.17 0.00 104.17 0.00
Total Sale (66,485.47) 66,485.47 0.00 66,485.47 0.00
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TRANSACTION LEDGER

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

Transaction Settlement

Acq/Disp

Interest

Pur/

C\

CHANDLER

ASSET MANAGEMENT

T Date CusIP Quantity Security Description Price Yield sold Total Amount Gain/Loss
TOTAL OTHER

TRANSACTIONS (241,485.47) 241,485.47 0.00 241,485.47 0.00
OTHER

HONEYWELL
Coupon 12/01/2024 438516CB0O 0.00 INTERNATIONAL INC 1.35 2.30% 1,012.50 0.00 1,012.50 0.00
06/01/2025

Coupon 12/01/2024 3137BKRJ1 0.00 (F):}\g/gg;; A23.329 2.57% 271.49 0.00 271.49 0.00
Coupon 12/01/2024 3137FBBX3 0.00 g:}\g/‘;ggg A23.244 3.92% 675.83 0.00 675.83 0.00
Coupon 12/01/2024 3137BSP72 0.00 ;:}\g/l(zggg A22.653 3.99% 552.71 0.00 552.71 0.00
Coupon 12/01/2024 3137BVZ82 0.00 g;‘x;‘;ggg A23.43 4.14% 714.58 0.00 714.58 0.00
Coupon 12/01/2024 3137BQYSO 0.00 gg}g;ﬁggg A22.525 4.21% 526.04 0.00 526.04 0.00
Coupon 12/01/2024 3137FETNO 0.00 (F);%:)(Z(?Z: A23.35 4.23% 614.17 0.00 614.17 0.00
Coupon 12/01/2024 3137BMTX4 0.00 ;;%i/ggiﬁ; A23.151 4.42% 656.46 0.00 656.46 0.00
Coupon 12/01/2024 3137BNGT5 0.00 g;%i/gg;’gm 2.745 4.51% 571.88 0.00 571.88 0.00
Coupon 12/09/2024 3130AWC24 0.00 ;EA?\IEKF;A: : (C))EIS\;I(I)EQL/CZ)SQIS 4.49% 8,000.00 0.00 8,000.00 0.00
Coupon 12/11/2024 3130AXQL5 0.00 EEAIIDVE(ZA: :7%'\25 /Llolp/‘;\lo% 4.04% 6,093.75 0.00 6,093.75 0.00
Coupon 12/11/2024 3130B1EFO 0.00 ;i%i?::g%g;ﬁ?;‘oﬂ 4.57% 13,296.88 0.00 13,296.88 0.00
Coupon 12/11/2024 89115A2V3 0.00 ggz(z'\;-r%f?xﬂl/ggzs 5.26% 3,026.80 0.00 3,026.80 0.00
Coupon 12/12/2024 3130ATUCY 0.00 ;EA?VE(ZAJSSZI\?EZI_/(;S;\IS 4.00% 7,875.00 0.00 7,875.00 0.00
Coupon 12/14/2024 92826CAD4 0.00 VISAINC 3.1512/14/2025 4.50% 3,150.00 0.00 3,150.00 0.00
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

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

Transaction Settlement Acq/Disp Interest Pur/

Quantity Security Description Price Total Amount Gain/Loss

Type Date Yield Sold

JDOT 2021-B A3 0.52

Coupon 12/15/2024 47789QAC4 0.00 03/16/2026 0.53% 3.29 0.00 3.29 0.00
Coupon 12/15/2024 89238JAC9 0.00 EZ?I;%;;D A30.71 0.71% 4.89 0.00 4.89 0.00
Coupon 12/15/2024 44935FAD6 0.00 EISA/T—S/ZSSZIG-SC A30.74 0.78% 2.72 0.00 2.72 0.00
Coupon 12/15/2024 448977AD0 0.00 T&ig/zggzzép‘ A32.22 2.23% 62.33 0.00 62.33 0.00
Coupon 12/15/2024 47787JAC2 0.00 gl:;%l’;gé;:?a 0-36 2.35% 32.16 0.00 32.16 0.00
Coupon 12/15/2024 02582JJT8 0.00 Q'_';;?L(g/AZggiz-z A3.39 3.42% 310.75 0.00 310.75 0.00
Coupon 12/15/2024 58769GAD5 0.00 &3’?52252284-8 A34.23 4.28% 334.88 0.00 334.88 0.00
Coupon 12/15/2024 58768PAC8 0.00 &3?2;232272-1 A35.21 4.93% 275.84 0.00 275.84 0.00
Coupon 12/15/2024 05522RDJ4 0.00 g?/C:lCS'I}ZZ(C))zZ;‘r—l A4.93 4.98% 493.00 0.00 493.00 0.00
Coupon 12/15/2024 47800CACO 0.00 Jﬁ(/);’;ggg;% >:01 5.08% 292.25 0.00 292.25 0.00
Coupon 12/15/2024 161571HT4 0.00 SS/Allg/é%fgl A5.16 5.23% 1,053.50 0.00 1,053.50 0.00
Coupon 12/15/2024 58770JAD6 0.00 m‘;ﬁgzzgzzg_A A35.32 5.39% 266.00 0.00 266.00 0.00
Coupon 12/15/2024 89239FAD4 0.00 -Org(/)]-.r;ggi-sD A35.54 5.61% 277.00 0.00 277.00 0.00
Coupon 12/16/2024 362554AC1 0.00 355:232214 A30.68 0.68% 4.19 0.00 4.19 0.00
Coupon 12/16/2024 380146AC4 0.00 i\%::;;cz)ggz-l A31.26 1.27% 8.18 0.00 8.18 0.00
Coupon 12/16/2024 362585AC5 0.00 (G)xfg‘;;gggz-z A331 3.13% 52.20 0.00 52.20 0.00
Coupon 12/16/2024 362583AD8 0.00 Sxf:/zéggg_z A34.47 4.51% 242.13 0.00 242.13 0.00
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TRANSACTION LEDGER

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

Transaction Settlement
Type Date

Quantity

Security Description

Acq/Disp

Yield

Interest Pur/
Sold

Total Amount

Gain/Loss

HAROT 2021-3 A3 0.41

Coupon 12/18/2024 43815EACS 0.00 11/18/2025 0.41% 1.68 0.00 1.68 0.00
Coupon 12/18/2024 89236TIK2 0.00 Eg;?)TlA 1'\250-{)2;{1;?532'2 4.55% 843.75 0.00 843.75 0.00
Coupon 12/20/2024 3130AQF40 0.00 ;EAIID\IEKZAZ:-S?Z'\;IEOL/(QQZN4 1.00% 875.00 0.00 875.00 0.00
Coupon 12/20/2024 38012QADO 0.00 fOM/;I).}'ZZOO2274-3 A34.21 4.25% 228.04 0.00 228.04 0.00
Coupon 12/21/2024 43815GAC3 0.00 23201}22()(;2651-4 A30.:88 0.90% 5.68 0.00 5.68 0.00
Coupon 12/21/2024 43815JAC7 0.00 g:‘/z(i}zzoozﬁg-l A35.04 5.11% 189.00 0.00 189.00 0.00
Coupon 12/21/2024 438123AC5 0.00 QSRZOJZZOOZZ;A A35.67 5.75% 354.38 0.00 354.38 0.00
Coupon 12/25/2024 05602RAD3 0.00 ggﬂ/\zl\é(/);'ozz(;ZZ-A A33.21 3.24% 44.86 0.00 44.86 0.00
Coupon 12/25/2024 437076DB5 0.00 SSI\ZASIE/ZD(;E;?T INC 4.875 4.94% 4,875.00 0.00 4,875.00 0.00
Coupon 12/25/2024 05593AAC3 0.00 Ell\/l/\zl\él}zggg}l A3>.16 5.22% 39.12 0.00 39.12 0.00
Coupon 12/25/2024 096919AD7 0.00 gzl\ﬁ\zl\(li(/);'OZZ()gZ#A A35.18 5.24% 453.25 0.00 453.25 0.00
Coupon 12/30/2024 74340XBU4 0.00 gggﬁ%szép 3.25 4.42% 3,250.00 0.00 3,250.00 0.00
Coupon 12/31/2024 91282CEW7 0.00 ;Jggl’gg/g‘(l’)?‘lz'l(i)sz;REASURY 4.26% 4,062.50 0.00 4,062.50 0.00
Total Coupon 0.00 65,975.66 0.00 65,975.66 0.00
Custody Fee 12/24/2024 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 12/19/2024 31846V203 0.00 FIRST AMER:GVT OBLG Y 4.25% 0.37 0.00 0.37 0.00
Dividend 12/31/2024 31846V203 0.00 FIRST AMER:GVT OBLG Y 4.19% 143.02 0.00 143.02 0.00
Total Dividend 0.00 143.39 0.00 143.39 0.00
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TRANSACTION LEDGER CA\ CHANDLER

ASSET MANAGEMENT

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

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

T Date Quantity Security Description Price Yield sold Total Amount Gain/Loss
'Fv'eae"ageme”t 12/10/2024 CCYUSD (1,993.09) Cash 0.00% (1,993.09) 0.00 (1,993.09) 0.00
Total

Management

ee ) . ) . . ) . .

F (1,993.09) (1,993.09) 0.00 (1,993.09) 0.00
::;';;(')’;3:1 12/01/2024 3137BKRI1 4,772.21 gg}\gg /';'8;57 A23.329 2.57% 4,772.21 - 4,772.21 0.00
Principal FHMS K-052 A2 3.151 .
paydoun 12/01/2024 3137BMTX4 19.99 115 1207 4.42% 19.99 - 19.99 0.01
g;;‘;;‘:;; 12/01/2024 3137BNGTS 6,110.14 (F)':}\:; /';'852 A22.745 4.51% 6,110.14 - 6,110.14 0.01
g;g‘;(')“’;r'] 12/15/2024 47789QAC4 1,262.59 JOZ(/DIT;%;;B A30.52 0.53% 1,262.59 - 1,262.59 0.00
ﬁ;’;‘;gﬂ 12/15/2024 89238JACO 1,519.48 gﬁ?;;gg;? A30.71 0.71% 1,519.48 - 1,519.48 0.00
I'Z;:‘;c':\’ljr'] 12/15/2024 44935FAD6 1,272.88 g:/igffgzléc A30.74 0.78% 1,272.88 - 1,272.88 (0.00)
:Z;';:c')’\’;'] 12/15/2024 448977ADO 4,256.43 ;'(’;/RITS/ngzzéA A32.22 2.23% 4,256.43 - 4,256.43 0.00
E;wgﬂ 12/15/2024 47787JAC2 1,995.92 ég?l;%; 6A3 0.36 2.35% 1,995.92 - 1,995.92 0.00
::;';;(')’;3:1 12/15/2024 58768PACS 4,268.62 &3?:}232272'1 A3>.21 4.93% 4,268.62 - 4,268.62 (0.00)
g;?;;‘:;; 12/16/2024 362554AC1 1,091.34 (G)gjlc:/zgggl"‘ A30.68 0.68% 1,091.34 - 1,091.34 (0.00)
g;;‘;;‘:;; 12/16/2024 380146AC4 1,057.43 ;ax;::/rzégéz-l A3 1.26 1.27% 1,057.43 - 1,057.43 (0.00)
g;g‘;(')“’;r'] 12/16/2024 362585ACS 1,785.99 SZEQZSS?Z'Z A331 3.13% 1,785.99 - 1,785.99 (0.00)
ﬁ;’;‘;gﬂ 12/18/2024 43815EACS 2,634.45 ;'3'12}22002251'3 A3041 0.41% 2,634.45 - 2,634.45 0.00
I'Z;:‘;c':\’ljr'] 12/21/2024 43815GAC3 1,471.24 332212%2261'4 A30.:88 0.90% 1,471.24 - 1,471.24 (0.00)
:Z;';:c')’\’;'] 12/21/2024 43815JAC7 2,234.34 ;'2';?}22()(;273'1 A35.04 5.11% 2,234.34 - 2,234.34 (0.00)
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ASSET MANAGEMENT

TRANSACTION LEDGER CA\ CHANDLER

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

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

T Date CusIP Quantity Security Description Price Yield sold Total Amount Gain/Loss
Principal BMWOT 2022-A A3 3.21 o

paydown 12/25/2024 05602RAD3 2,021.07 08/25/2026 3.24% 2,021.07 2,021.07 (0.00)
Principal BMWLT 2023-1 A3 5.16 o

paydown 12/25/2024 05593AAC3 2,676.85 11/25/2025 5.22% 2,676.85 2,676.85 0.00
Total Principal

Paydown 40,450.97 40,450.97 -- 40,450.97 0.00
TOTAL OTHER

TRANSACTIONS 38,353.71 104,472.76 0.00 104,472.76 0.00
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