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COUNTY OF SAN BENITO

JUNE 30, 2024

San Benito County Board of Supervisors,

Attached is the June 2024 San Benito County Treasurer’s Office Portfolio Analysis Report. The Report contains detailed
information regarding the activity of the various banking and investment operations for the month of June 2024.

We deposited $30,968,908 from our Treasury bool participants and we paid out a total of $37,525,062 from our Treasury
pool participants. We covered the difference from our CAMP and LAIF accounts this month. The county departments had
$16 Million checks clear and the Schools had $21 Million checks clear. We moved $20,000,000 from CAMP to LAIF to

rebalance our operating accounts.

We had eight purchases and the final investment in our Liquidity account matured. A year ago, we set up a Liquidity
Account that had a higher earnings rate than CAMP. For the near future, we will not add to the Liquidity account as part
of our year end cash flow analysis. We did not sell any investments in June.

Daily, we conduct a cash flow needs of our treasury and its participants. We transfer money in and out of our CAMP and
LAIF accounts depending on the needs of the treasury each day. CAMP and LAIF are separate accounts used for liquidity
purposes. CAMP and LAIF earn interest as our operating account (WELLS FARGO) does not. Our long-term portfolio is
excess money we do not expect to use within a year’s time, and we invest that money for a longer duration.

June marks the end of the fiscal year and we will be planning our cash operations accordingly. June usually sees an increase
in deposits, while June through August will see an increase in payments.

Should you have any further questions, please contact me by phone or email at mcasillas@sanbenitocountyca.gov.

Sincerely,

VOl \\l'l,.mﬂ L 5

Cc: Joe Paul Gonzalez, San Benito County Auditor/Controller
Krystal Lomanto, San Benito County Office of Education Superintendent



SAN BENITO COUNTY
TREASURER'S DEPARTMENT
PORTFOLIO ANALYSIS
AS OF JUNE 30, 2024

PORTFOLIO SUMMARY
TOTAL Portfolio Investment
INVESTMENT TYPE # of Investments Par Value %
Certificates of Deposits 0 ) - 0.0%
Treasury Notes 27 S 84,175,000 19.9%
Asset Backed Securities 20 S 26,681,848 6.3%
Supranationals 1 S 2,450,000 0.6%
Collateral Mortgage Obligations 10 S 29,078,693 6.9%
Agencies 24 S 78,395,000 18.6%
Corporate Bonds 39 S 85,612,000 20.3%
Money Market 2 S 1,206,757 0.3%
Total Long Term Portfolio 121 S 307,599,298 72.9%
Certificates of Deposits 0 S - 0.0%
Commercial Paper 0 S - 0.0%
Treasury Bills 2 S - 0.0%
Discount Notes 0 S - 0.0%
Total Short Term Liquidity Portfolio 2 $ - 0.0%
CAMP 1 S 60,198,246 14.3%
LAIF 1 S 43,300,000 10.3%
River City Bank*** 1 S 614,416 0.1%
Receivable 1 S 436,629 0.1%
Payable - Future Settlements S - 0.0%
Wells Fargo 1 S 9,869,050 2.3%
Total Operating Accounts 5 $ 114,418,341 27.1%
Total SBC Treasury Portfolio 128 s 422,017,639 SBC Treasurer 100%
$ 422,017,639 Chandler Reports
S (0) Difference
QUARTER WEIGHTED AVG INTEREST EARNED 4.141%
FYTD 23/24 WEIGHTED AVG INTEREST EARNED 3.882%

I'HEREBY CERTIFY FUNDS ARE AVAILABLE TO MEET THE EXPENDITURES OF THE POOL'S PARTICIPANTS FOR THE NEXT SIX MONTHS.
[ HEREBY CERTIFY THE ABOVE INFORMATION IS CORRECT AS OF THE DATE SIGNIFIED.

g Lvsiby

Melinda L Casillas, Treasurer/Tax no__mnﬂo_.\vcw__?p.nbﬁ,..__mqmﬂoﬂ




m———— — —
{ _._n:avo_io ol

lio|

- Corporate Bonds _\ -

T

SAN BENITO COUNTY
TREASURER'S INVESTMENT PORTFOLIO
AS OF JUNE 30, 2024

—
| LAIF |

\ Wells Fargo/River Qg.\.\_,\_o:m,\ Markets

.

Wells Fargo 1, 8.5% |

CAMP

U

Treasury Notes,

Agencies

T

—_ — —

_nno__mwma_ Mortgage Obligations




000°000°02$

- 000°000°0t$

000°000°09%

'

L

=

000°000°08%

000°000°001%

000°000'0Z1$

000°000°0¢TS

¥20T ‘0€ INNr 40 SY
ONIOV LNIWLSIANI
ALNNOD OLIN39 NVS



SAN BENITO COUNTY
ACCRUED INTEREST EARNED
JUNE 2024
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SAN BENITO COUNTY

INVESTMENTS CHANDLER
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SAN BENITO COUNTY
TREASURER PORTFOLIO
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LAIF
CURRENT FISCAL YEAR BY MONTH CAMP

140,000,000
120,000,000

100,000,000

80,000,000
60,000,000
40,000,000
20,000,000

Jut-23 Aug-23 Sep-23 Qct-23 Nov-23 Dec-23 Jan-24 Feb-24 Mar-24 Apr-24 May-24 Jun-24



1,800,000

1,600.000

1.400,000

1,200,000

1,000,000

800,000

600,000

400,000

200,000

Jul-23

Aug-23

Sep-23

Oct-23

Nov-23

SAN BENITO COUNTY

INVESTMENTS

ACCRUED INTEREST
JULY 23 - JUNE 2024

Dec-23

Jan-24

Feb-24

Mar-24

Apr-24

May-24

Jun-24



SAN BENITO COUNTY QUARTER
PORTFOLIO QUARTERLY INTEREST RATES EARNED AUERAGE FYTD
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PORTFOLIO SUMMARY

C\\ GHANDLER

County of San Benito | Account #10832 | As of June 30, 2024

Portfolio Characteristics

Average io%mwn Duration 2.60
Average nccwvo: o B M&x_
Average Purchase YTM B w.mbw
Average Market YTM ) a.mmw
Average Quality B |>>
Average Final Maturity y
Average Life B o o 2.87
Sector Allocation

Corporate T 27.66%

US Treasury T 27.36%

Agency I =S —a——0 o | 25.92%
Agency CMBS L IR
ABS N ss7%

Supras | os2%

Money Mkt Fd 0.18%

Cash 0.05%

Account Summary

Beg. Values as of End Values as of
06/30/2024

298,604,010.06

06/01/2024
292,666,280.34

Market Value

Accrued Interest 2,071,218.46 2,167,367.32
Total Market Value 294,737,498.80 300,771,377.38
Income Earned 880,771.42 845,871.41
Cont/WD 16,400,000.00 4,300,000.00
Par 302,075,020.24 307,105,922.88
Book Value 297,926,131.70 303,124,006.78
Cost Value 296,102,750.36 301,179,886.17
Maturity Distribution
100%
60.0%
50%
8%
2.7% L 12.3%
4.2% ’
wenm L _
% 0.5  5-1 1-2 2-3 3-5

Top Issuers

United States - 27.36%
Farm D‘mn__.ﬂlm«\.mﬁm:) — 14.13%
Federal Home Loan Banks B 10.98%
FHLMC - - 9.93%
Massachusetts Mutual Life Insurance 1.82%
State Street Corporation - 1.71%
American Express Credit Master Trust 1.58%
Toyota Motor Corporation o 158%
Credit Quality

W rsa7a7% Waa102% | A1sa%

*See Footnote

Performance Review

Total Rate of Return

County of San Benito
Benchmark Return*

*Periods over 1 year are annualized.

0.80% 1.06% 4.58% 2.75%

0.82% - 0.81% 4.18% . 1.85%

Benchmark: ICE BofA 1-5 Year Unsubordinated US Treasury & Agency Index Secondary Benchmark:
The credit quality is a weighted average calculation of the highest of S&P, Moody’s" and Fitch

Execution Time: 07/03/2024 06:26:39 PM

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

Since Inception

(08/01/21)

- - . 0.86%
- - (0.47%)

CONFIDENTIAL | 2



INCOME EARNED

County of San Benito | Account #10832 | As of June 30, 2024

57636Q0AG9

58768PAC8

58933YAY1

58933YBH7

58989V2H6

6174468Q5

63743HEWS

63743HFHO

64952WEKS

Execution Time: 07/03/2024 06:26:39 PM

Security Description

MASTERCARD INC 2.95
11/21/2026

MBART 2022-1 A3 5.21
08/16/2027

MERCK & CO INC 0.75
02/24/2026

MERCK & CO INC 4.05
05/17/2028

MET TOWER GLOBAL
FUNDING 5.25 04/12/2029

MORGAN STANLEY 2.188
04/28/2026

NATIONAL RURAL UTILITIES
COOPERATIVE FINANCE CORP
1.0 06/15/2026

NATIONAL RURAL UTILITIES
COQOPERATIVE FINANCE CORP
4.4503/13/2026

NEW YORK LIFE GLOBAL
FUNDING 1.45 01/14/2025

Book Value: Begin

Prior Accrued

Accr. Of Discount

C\

CHANDLER

ASSET MANAGEMENT

tal income

6,671.76

6,778.27

9,062.92

3,305.05

5,466.56

9,254.18

6,018.14

4,105.48

2,079.66

MH“M WM”M Book Value: Acq tnc. Received Amort. Of Premium
Units Book Value: Disp Ending Accrued Net Accret/Amort

Book Value: End Total Interest Income Earned

09/16/2022 1,947,171.83 1,638.89 1,755.09
09/20/2022 0.00 0.00 0.00
2,000,000.00 0.00 6,555.56 1,755.09
— 1,948,926.92 491667 667176
11/15/2022 1,559,794.12 3,612.27 527
0.00 6,773.00 0.00

11/22/2022

1,560,000.00 0.00 3,612.27 5.27
— 1,559,799.40 6,773.00 6,778.27
01/30/2023 2,544,378.73 5,456.25 7,375.42
01/31/2023 0.00 0.00 0.00
2,700,000.00 0.00 7,143.75 7,375.42
TP ~2,551,754.15 1,687.50 B 9,062.92
05/10/2023 1,003,301.64 1,575.00 0.00
05/17/2023 0.00 0.00 (69.95)
1,000,000.00 0.00 4,950.00 {69.95)
T ~ 1,003,231.69 - 3,375.00 330505
04/08/2024 1,237,539.67 8,860.83 41.56
04/12/2024 0.00 0.00 0.00
1,240,000.00 0.00 14,285.83 41.56
— . 1,237,581.23 5,425.00 5,466.56
2,448,189.17 5,014.17 4,695.85

0.00 0.00 , 0.00

0.00 9,572.50 4,695.85

IN\MOO\OOO.OO| o 2,452,885.02 N m_;mmw.wm B 9,254.18
1,914,538.13 9,323.67 4,333.14

0.00 10,110.00 0.00

0.00 898.67 4,333.14

2,022,000.00 B 191887127 oo oo
02/14/2023 991,395.18 9,641.67 397.15
02/16/2023 0.00 0.00 0.00
1,000,000.00 0.00 13,350.00 397.15
SR 99179233 ~ 3,708.33 4,105.48
01/11/2022 1,679,624.21 9,270.33 49.66
0.00 0.00 0.00

01/14/2022

1,680,000.00 0.00 11,300.33 49.66
, 5 . H‘mwm‘mww.mw 2,030.00 N.oww.@

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

| 800.317.4747

CONFIDENTIAL | 26



HOLDINGS REPORT

CHANDLER

CA

County of San Benito | Account #10832 | As of June 30, 2024

ABS

448978AD8

05593AAC3

43815BAC4

43815PAC3

47787)AC2

89238FADS

380146AC4

36269FAD8

448979AD6

89231CAD9Y

44934FAD7

025821)78

47800BAC2

58768PAC8

161571HS6

362583AD8

025821124

Execution Time: 07/03/2024 06:26:39 PM

Par Value/

Security Descripti
ty iy Units

HALST 2022-C A34.38

10/15/2025 961,765.51
W_H,\_\,N\,mvw mmmw-p A35.16 B %Ww‘m@mm
o
uw\mwwww%%-w A33.73 - 1208.381.82
JDOT 2022 A3 0.36 09/15/2026 555,270.66
mwwawwwwwmm 2% 990,710.81
MH“MNMMMN-H A3 126 B mNm.mmN.om
m&.@ﬁ%ﬁ-p mem.om . Wmmmboo.om
uwmm\wwwwm A34.58 ) B H.omp@oo
mwwmmwmmw% e wqml 148500000
HALST 24B A3 5.41 05/17/2027 1,085,000.00
AMXCA 2022-2 A 05/17/2027 1,425,000.00
%M%\mmw% A2 509 ~ 1,095,00000
KWWM\HNMWWN-HW o B rmmo.moo.oo
CHAIT 2022-1 A 3.97 09/15/2027 3,500,000.00
mum,\wmmww-ﬂi 7 . 81000000
w_mwmmwwmww-p hee 1,095,000.00

Purchase Date
Purchase Yield

09/12/2022
4.53%
5.32%

02/15/2022
1.89%

 426%

12/08/2022
5.02%

10/04/2022

 453%

08/24/2022
3.58%

02/08/2024
5.09%

04/04/2023

. 5.14%

08/08/2022

 3.80%

05/14/2024

 5.41%

05/17/2022

3.42%

10/12/2022

. 515%

11/15/2022

 5.28%

05/11/2023

4.28%

04/04/2023

 451%

06/07/2023
4.87%

Cost Value Mkt Price

Book Value

Mkt YTM

Market Value
Accrued Int.

, ASSET MANAGEMENT

Moody's/
S&P/
Fitch

% of Port.
Gain/Loss

Maturity
Duration

961,735.32 99.72 959,107.29 032% NA/AAA 1.29

961,753.45  5.62% 1,872.24 (2,646.16)  AAA 0.23
1,155,686.36 99.81 1,151,697.08 0.39% Aaa/AAA 1.41
1,154,408.44  5.69% 1992.31 (2,711.36)  NA 0.42.

523,139.34 98.11 513,314.25 0.17% Aaa/AAA 1.87

523,186.27  4.63% 1437.18 (9.872.02)  NA 0.70
1,196,990.84 98.78 1,193,661.43 0.40% NA/AAA 2.05
1,202,377.71  526% 1,627.62 (8,716.28)  AAA 0.83

532,127.15 98.03 544,347.77 0.18% Aaa/NA 2.21
| 541,87438  5.46% 572.55 247339 AMA 064

961,686.08 98.46 975,458.03 0.33% Aaa/AAA 221

975,076.26  4.91% 1,29013 38177 NA X7

411,505.99 97.78 419,156.06 0.14% NA/AAA 2.38

419,618.73  4.27% 22504 (462.67)  AAA 0.76
1,584,801.88 99.52 1,577,387.25 0.53% NA/AAA 2.73
1,584,825.88  5.46%  2,465.12 (7,438.63)  AAA 1.65
1,079,894.59 99.12 1,070,509.28 0.36% NA/AAA 2.79
1,079,92670  524% 2,198.40 (9,417.42)  AAA 1.47
1,484,751.86 98.56 1,463,616.00 0.49%  NA/AAA 2.79
1,484,858.20  520% 2,481.60 (21,242.20)  AAA 1.10
1,084,969.84  100.22 1,087,363.67 0.36% NA/AAA 2.88
1,084,970.95  5.36% 260882 239273 AAA 169
1,424,684.79 98.21 1,399,492.50 0.47% NA/AAA 0.87
1,424,869.19  5.54% | 2,147.00 (25376.69)  AAA 0.92
1,094,915.03 99.64 1,091,089.86 0.37% Aaa/NA 2.96
1,094,947.04  5.50% 2,477.13 (3,857.17)  AAA 1.05
1,559,691.43 99.81 1,557,001.06 0.52% Aaa/AAA 3.13
1,559,799.40  5.43% 3,612.27 (2,79834) NA 1.28
3,478,808.59 98.37 3,442,880.00 1.15%  NR/AAA 3.21
3,484,333.88  5.45% 6,175.56 (41,453.88)  AAA 1.23

809,977.73 98.90 801,061.57 0.27% Aaa/AAA 3.63

809,98334  5.10% 1,508.63 (8921.77)  NA 196
1,094,902.87 99.56 1,090,131.52 0.37% NA/AAA 3.88
1,094,923.57  5.20% 2,370.07 (4,792.05)  AAA 1.74

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

CA

County of San Benito | Account #10832 | As of June 30, 2024

Security Description

Par Value/ Purchase Date

Units Purchase Yield

Cost Value Mkt Price

Book Value

Mkt YTM

Market Value
Accrued Int.

% of Port.
Gain/Loss

CHANDLER

ASSET MANAGEMENT

Moody's/
S&P/
Fitch

Maturity
Duration

HAROT 2024-1 A3 5.21 02/13/2024 2,609,886.47  100.05 2,611,297.69 0.87% Aaa/AAA 4.13
A37918AC 08/15/2028 B I ey 5.27%  2,609,895.56  5.26% 604360  1,402.14  NA 2.44
BMWOT 2024-A A3 5.18 06/04/2024 1,319,799.49  100.10 1,321,304.03 0.44% Aaa/AAA 4.66
096919AD7 02/26/2029 B o LAO0000 T g 1,319,801.82  5.21% 379867 1,502.21  NA 210
AMXCA 2024-1 A 5.23 04/16/2024 2,209,546.95  100.94 2,230,686.48 0.75% NA/AAA 4.79
02382)KH2 04/16/2029 e iy 5.30% 2,209,564.14  4.99% 5,137.02 21,122.35  AAA 2.53
26,579,502.61 99.33 26,500,562.82 8.87% Aaa/AAA 3.03
Total ABS 26,681,848.27 4.71% 26,620,994.89  5.29% 50,040.94 (120,432.08)  AAA 1.44
AGENCY
FEDERAL HOME LOAN BANKS 05/18/2023 5,007,800.00 99.65 4,982,670.65 1.67% Aaa/AA+ 0.52
3130AUXS8 4.65 01/06/2025 B R 4.55% 5,002,46522  534% 113,020.83 (19,794.57)  AA+ 0.49
3133ENPGO FEDERAL FARM CREDIT BANKS 209500000  02/10/2022 2,089,406.35 97.81 2,049,188.99 0.69% Aaa/AA+ 0.63
_ FUNDING CORP 1.75 02/14/2025 SRS 184%  2,093,83529  537% 13,952.12  (44,646.30)  AA+ 060
3133ENPYO FEDERAL FARM CREDIT BANKS 800000.00  02/28/2022 800,640.00 97.71 781,703.61 0.26% Aaa/AA+ 0.66
- FUNDING CORP 1.75 02/25/2025 o 172%  800,139.95  5.36% ~4,900.00 (18,436.34)  AA+ 0.63
3133ELV04 FEDERAL FARM CREDIT BANKS 2000000.00  08/24/2021 2,026,400.00 96.89 1,937,843.62 0.65% Aaa/AA+ 0.75
B FUNDING CORP 0.95 04/01/2025 T . 0.58% 2,005,500.84  5.21% 4,750.00 (67,657.22)  AA+ 0.73
FEDERAL HOME LOAN
11/29/2021 2,488,953.00 95.27 2,429,504.26 0.81% Aaa/AA+ 1.06
3137EAEU MORTGAGE CORP 0.375 2/550,000.00 1.04% 2,532,315.20  5.01% 4,250.00 (102,810.94)  AA+ 1.03
07/21/2025 B B - - B o
FEDERAL HOME LOAN BANKS 10/14/2021 2,067,300.00  96.44 1,928,756.38 0.65% Aaa/AA+ 1.20
1
31308209 1.75 09/12/2025 S - 0.88% 2,020,642.44  4.84% 10,597.22  (91,886.06)  AA+ 1.16
FEDERAL HOME LOAN BANKS 03/30/2023 2,900,145.00 98.83 2,866,092.62 0.96% Aaa/AA+ 1.70
3 . /900,
3130A0U36 4.12503/13/2026 B 2/900,000.00 4.12% 2,900,083.40  4.84% 35,887.50 (33,990.78)  AA+ 1.60
FEDERAL FARM CREDIT
02/27/2023 3,970,400.00 98.73 3,949,019.60 1.32% Aaa/AA+ 3.15
133EPB B . . ' '
3133EPBME ANKS FUNDING CORP 4.125 4,000,000.00 4.31% 3,979,254.70  4.56% 58,666.67 (30,235.10)  AA+ 2.87
08/23/2027 - o B " - o - B
FEDERAL FARM CREDIT
03/30/2023 4,588,785.00 99.41 4,473,375.53 1.50% Aaa/AA+ 3.21
" . _ , A73,
SASSEREE BANIS FUNDING CORP 4.375 #200,000.00 3.89% 4563,822.73  4.57% 57,968.75 (90,447.21)  AA+ 2.92
09/15/2027 B B o B ) ° >0 B e
FEDERAL HOME LOAN BANKS - 5,093,455.00 99.11 4,955,580.75 1.66% Aaa/AA+ 3.45
3130ATU : o e
OATUSA 4.2512/10/2027 >000,000.00 3.82% 5,066,518.75  4.53% 12,39583  (110,938.00)  AA+ 316
FEDERAL FARM CREDIT BANKS 12/28/2022 3,349,646.00 97.43 3,312,484.88 1.11% Aaa/AA+ 3.48
" 349,
S133ENAS6. FUNDING CORP 375 12/22/2027  >400.000.00  4.08% 3,364,871.24  4.56% 318750  (52,386.35)  AA+ 3.21

Execution Time: 07/03/2024 06:26:39 PM

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

CONFIDENTIAL | 5



HOLDINGS REPORT ﬂ»" mmm«.yﬂm?mﬁ

County of San Benito | Account #10832 | As of June 30, 2024

Security Description

Par Value/

Units

Purchase Date
Purchase Yield

Cost Value
Book Value

Mkt Price
Mkt YTM

Market Value
Accrued Int.

% of Port.
Gain/Loss

Moody's/
S&P/
Fitch

Maturity
Duration

S133ENENG FEDERAL FARM CREDIT BANKS 400000000 0V/30/2023 4,042,52000 9820 3,928,142.28 132% Aaa/AA+ 352
FUNDING CORP 4.0 01/06/2028 PRt 3.76% 403031409  456% 77,7778 (102,17181)  AA+ 318
FEDERAL HOME LOAN BANKS 4.5 03/16/2023 4,094,000.00  99.88 3,995,092.12 134%  Aaa/AA+ 3.70
. i
bkl 03/10/2028 B 400000000 "y gy, 4,069,621.98  4.53% 55,500.00 (78,520.86)  AA+ 332
FEDERAL FARM CREDIT
04/27/2023 1459,96150  97.93 1,419,934.29 0.48% Aaa/AA+ 3.82
3133EPGW9 BANKS FUNDING CORP 3.875 1,450,000.00 oy G ezt aeont 10301 04 7.678.8%) At Fag
04/25/2028 ) o . B .
FEDERAL FARM CREDIT BANKS 06/25/2024 3,007,230.00  100.04 3,001,099.23 101% Aaa/AA+ 3.94
3ER . 007, 001,
3133ERGLI FUNDING CORP 4.5 06/07/2028 S0R0Iet0.00 4.43% 3,007,20493  4.49% 9,00000  (610570)  AA+ 356
FEDERAL FARM CREDIT
06/05/2023 5466,175.00 9809 5,394,710.42 181% Aaa/AA+ 3.94
1 . . 466,
3133EPME2 o IDIG CORE 3875 »>00,000.00 4,01% 5473,376.93  4.41% 13,616.32 (78,666.51)  AA+ 3.60
06/08/2028 ) ) . - o3 aaln o16.32 o
FEDERAL HOME LOAN BANKS 4.0 06/27/2023 4,676,683.00  98.67 4,637,467.82 155% Aaa/AA+ 3.94
wc24 :
i 06/09/2028 4,700,000.00 411% 468142527  4.37% 11,488.89 (43,957.45)  AA+ 3.60
FEDERAL HOME LOAN BANKS 4.0 07/28/2023 365049400  97.21 3,596,611.12 120% Asa/AA+ 4.00
2130AWN . 650, 596,
SOAWNES 06/30/2028 B 3/700,000.00 4.30% 3,659,755.70  4.78% 41111 (63,14458) AA+ 364
S1336PSK FEDERAL FARM CREDIT BANKS 250000000 08/17/2023 247000000  99.12 2,478,089.93 0.83% Aaa/AA+ 4.10
FUNDING CORP 4.25 08/07/2028 00,000 4.52% 2,475253.30  4.49% 42,500.00 283662 AA+ 3.66
O,
E—— FEDERAL FARM CREDIT BANKS 200000000 08/30/2023 2,014,040.00  100.05 2,000,958.40 0.67% Aaa/AA+ 416
FUNDING CORP 4.5 08/28/2028  433% 2,011,692.30  4.49% 30,750.00 (10,733.90)  AA+ 3.70
FEDERAL HOME LOAN BANKS 09/15/2023 2,782,44400  99.66 2,790,592.31 0.93% Aaa/AA+ 419
130AWT . : :
3130AWTRL 4.375 09/08/2028 £:500:000.00 4.51% 2,785217.02  4.46% 38,451.39 537529 AA+ 374
FEDERAL FARM CREDIT BANKS 09/28/2023 1,980,82000  100.16 2,003,180.90 0.67% Aaa/AA+ 423
3133EPWKT FUNDING CORP 4.5 09/22/2028 200000000 g z0m  Yssamser  4.aex 2475000 1945228 AA+ 377
FEDERAL FARM CREDIT BANKS 12/18/2023 5561,10500  99.30 5,461,599.00 1.83% Aaa/AA+ 4.6
EPN . 561, 461,
fattaibin FUNDING CORP 4.25 12/15/2028 >/500,000.00 4.00% 555456881 4.42%  10,388.89 (92,969.81)  AA+ 4.01
FEDERAL HOME LOAN BANKS 06/25/2024 3,041,670.00 10102 3,030,609.66 1.01% Aaa/AA+ 494
3130B18C0 - , o /030,
4,625 06/08/2029 3,000,000.00 4.31% 3,041,55476  4.39% 22,354.17 (10,945.10)  AA+ 435
78,630,077.85  98.75  77,404,308.37 25.92% Aaa/AA+ 3.21
Total Agency 78,395,000.00 3.80%  78,560,776.58  4.64% 666,866.01  (1,156,468.21)  AA+ 2.92
AGENCY CMBS
FHMS K-041 A2 3.171 05/18/2023 2,306,045.86  99.20 2,347,823.19 0.79% Aaa/AA+ 0.32
137BFE9R . 206, 47,
3 10/25/2024 SIESOERESS 5.05% 235546604  564%  6253.98 (7,642.85)  AAA 0.24
02/18/2022 2,007,71484  96.11 1,850,177.75 0.62% Aaa/AAA 224
3137BSRES FHMS K-0 120 : oo 820
53 A2 3.12 09/25/2026 192200000 T o7 1oee70312  4.99% 500500  (114,52537)  AAA 202
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HOLDINGS REPORT
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County of San Benito | Account #10832 | As of June 30, 2024

Security Description

FHMS K-066 A2 3.117

Par Value/
Units

Purchase Date
Purchase Yield

Cost Value
Book Value

Market Value
Accrued Int.

% of Port.
Gain/Loss

CHANDLER

ASSET MANAGEMENT

Moody's/
S&P/
Fitch

Maturity
Duration

BT g oy mooeon PR essinor  asm  eime  iaamen et
s ISR e B mme ek mmen e
UG 7 oo P eeasass  amm eemm o e 4%
e wscommsswasis  mewes NN o e wmma o owm o
BSTHSS  oreare SA000 o rmicras  asen messas  naoes e o
3137FK4MS FHVIS K085 A24.06 10/25/2028  3,063,000.00 oM\NN.N%%ml wwmmwww_”mw pgoe | N.mwwwwwwmw F@mwwwm >mmme+ w|%
3137H5DX2 FHIS K747 A2 2.05 11/25/2028 3,500,000.00 :\Nw\_wo%,ml WWWNIWMWWM LWN% ||wMHNMWM.UMW| aw%ﬁmnwfl|mumw
3137H5YCS FHMS K-748 A2 2.26 01/25/2029 2,800,000.00 otﬁu\m%“wm wmwwww“”w MNMM N‘Smuwww”ww m.mﬂm.ﬂ.@w >NMMW>+ MHMM
Total Agency 27,261,476.69 93.80 27,233,657.28 9.12% Aaa/AA+ 3.58
CMBS 29,078,692.35 4.56%  27,458,803.04  4.93% 71,577.97 (225,145.76)  AAA 3.24
CASH
osse g BEmE am s omow o
163,935.62 1.00 163,935.62 0.05% Aaa/AAA 0.00
Total Cash 163,935.62 0.00% 163,935.62  0.00% 0.00 0.00  AAA 0.00
CORPORATE
wn | SKOMOTIS g o wens gm sewn om0
MM pnoncrasmpgans oo PEEL Ageues S semmmis oS kw0
o QIO ey oWm s ma mmmomowm o i
s (OO0 g, ORRm mema e smen Vi w0
ML cscomasaopms  Woweco IR demensy  gn sammen e ros
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HOLDINGS REPORT

County of San Benito | Account #10832 | As of June 30, 2024

57629WDK3

74153WCR8

857477BR3

58933YAY1

63743HFHO

617446805

00440EAV9

69371RR32

63743HEWS

06051GJK6

57636QAG9

87612EBM7

742718FV6

891147712

857477CL5

89236T429

74340XBNO

Security Description

MASSMUTUAL GLOBAL
FUNDING Il 4.15 08/26/2025
PRICOA GLOBAL FUNDING | 4.2
08/28/2025
STATE STREET CORP 1.746
02/06/2026
MERCK & CO INC 0.75
02/24/2026
NATIONAL RURAL UTILITIES
COOPERATIVE FINANCE CORP

 4.4503/13/2026

MORGAN STANLEY 2.188
04/28/2026

CHUBB INA HOLDINGS LLC 3.35
05/03/2026

PACCAR FINANCIAL CORP 1.1
05/11/2026

NATIONAL RURAL UTILITIES
COOPERATIVE FINANCE CORP
1.0 06/15/2026

Par Value/ Purchase Date

Units Purchase Yield

BANK OF AMERICA CORP 1.197
10/24/2026

MASTERCARD INC 2.95
11/21/2026

TARGET CORP 1.95 01/15/2027

PROCTER & GAMBLE CO 1.9
02/01/2027
TORONTO-DOMINION BANK 2.8
03/10/2027
STATE STREET CORP 4.993

- 03/18/2027
TOYOTA MOTOR CREDIT CORP
3.0503/22/2027

PROLOGIS LP 2.125 04/15/2027

Execution Time: 07/03/2024 06:26:39 PM

08/25/2022

|N‘8pooo.ow 4.11%
08/24/2022

1,140,000.00 B 4.20%
2,000,000.00 2.10%
01/30/2023

2,700,000.00  434%
02/14/2023

1,000,000.00 4.97%
) N‘moo.ooow  4.62%
03/09/2023

B N_moobmo.olo 5.09%
3,000,000.00 ~ 398%
2,022,000.00 3.80%
N\moo@o.oo 2.92%
09/16/2022

N\@.ooo.oo  411%
wmow,ooo.oo  2.85%
01/27/2022

N.Eml.ooo.oo  1.93%
05/11/2023

wmvpooo.oo . 473%
03/13/2024

3,160,000.00 . 4.99%
03/17/2022

1,320,000.00 3.05%
02/22/2023

2,600,000.00 4.74%

Cost Value
Book Value

2,002,280.00

2,000,878.21

1,139,304.60
1,139,730.87

1,982,045.25

2,424,857.00
2,551,754.15

985,160.00
991,792.33

2,356,970.00
2,452,885.02
2,375,300.00
2,427,049.96
2,721,240.00
2,850,505.97

1,821,554.68
1,918,871.27

2,371,430.00
2,446,460.79

1,910,900.00
1,948,926.92

2,901,848.10
2,937,106.38

2,611,286.70
2,613,078.27

3,265,885.00

3,335,196.47
3,160,000.00
3,160,000.00
1,319,881.20
1,319,935.33

2,346,604.00
2,429,280.52

1,995,905.99

Mkt Price
Mkt YTM

5.04%

CA

% of Port.
Gain/Loss

Market Value
Accrued Int.

CHANDLER

ASSET MANAGEMENT

Moody's/
S&P/
Fitch

Maturity
Duration

Aa3/AA+ 1.16
AA+ 1.10
Aa3/AA- 1.16
AA- 1.10
Al/A 1.61
AA- 0.58
Al/A+ 1.65
WR 1.60
A2/A- 1.70
A 1.60
Al/A- 1.83
A+ 080
A3/A 1.84
A 1.75
Al/A+ 1.86
NA 180
A2/A- 1.96
A 1.89
Al/A- 2.32
AA- 127
Aa3/A+ 2.39
NA 2.26
A2/A 2.54
A 241
Aa3/AA- 2.59
NA 2.45
Al/A 2.69
NA 2.52
Al/A 2.71
>>‘| 2.48
Al/A+ 2.73
A+ 2.55
A3/A 2.79
WR 2.64

98.74 1,974,833.82 0.66%
5.28% 28,819.44 (26,044.39)
98.50 1,122,944.86 0.38%
5.54% 16,359.00 (16,786.02)
97.57 1,951,467.14 0.65%
5.84% 14,065.00 (44,438.85)
93.38 2,521,227.98 0.84%
4.98% 7,143.75 (30,526.17)
98.61 986,134.88 0.33%
5.31% 13,350.00 (5,657.45)
97.11 2,427,860.58 0.81%
6.66% 9,572.50 (25,024.44)
96.76 2,419,109.43 0.81%
5.21% 13,493.06 (7,940.53)
92.95 2,788,497.69 0.93%
5.11% 4,583.33 (62,008.28)
92.26 1,865,536.59 0.62%
5.21% 898.67 (53,334.69)
94.34 2,358,394.68 0.79%
6.01% 5,569.38 {88,066.12)
95.45 1,909,078.80 0.64%
4.99% 655556  (39,848.12)
93.06 2,791,806.60 0.93%
489% 2697500  (145,299.78)
93.08 2,433,988.39 0.82%
4.78% 20,702.08 (179,089.88)
93.89 3,286,088.75 1.10%
5.26% 30,216.67 (49,107.72)
99.88 3,156,178.49 1.06%
45,142.27 (3,821.51)
94.96 1,253,529.33 0.42%
5.05% 11,071.50 (66,406.00)
92.34 2,400,787.97 0.80%
5.10% 11,663.89  (28,492.55)
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HOLDINGS REPORT

CA\

County of San Benito | Account #10832 | As of June 30, 2024

Par Value/

Security Description Units

Purchase Date
Purchase Yield

Cost Value
Book Value

Mkt Price
Mkt YTV

Market Value
Accrued Int.

% of Port.
Gain/Loss

CHANDLER

ASSET MANAGEMENT

Moady's/
S&P/
Fitch

Maturity
Duration

PO G ssnaoco SR SnTRM T BEGea M o
66815L2K4 Mm%wﬂkmm_“_.m”qmdﬂ.ﬁmcz 800.000.00 09/08/2022 799,680.00 97.78 782,268.26 0.26% Aaa/AA+ 3.21

ow\pm\|moﬁ ) B ) ! ) 4.36% qmlmh.ﬁ.qw .m..wpx 10,246.67 |S“m~m.mwv >>>| N.wlw
weewe R OO momesy RIS lmewem sy ook a3
s G O owmo MU et s smmen  emd s
SIS i Mmoo AU Goleent wns  dosms bk osm e
T e e - R i
OB Ot sowmoss OIS ahend i dsisass 09 mak o
S s oo SIS Sesn msr  omsen el e am
TN nanesoyans  Ssesox WS dwmeney mn o saesmns ok e s
sMSOQ W coasoesos 20000 CWTRRL demeni smae agmeiossoen e o
B 117 N T S Vo O A N )
NS it mnwoco CNRER Mamaow s adersrs oww s an
oo oM RTINS e B A e i
L S iy - B R A
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HOLDINGS REPORT ﬁ»’ CHANDLER

ASSET MANAGEMENT

County of San Benito | Account #10832 | As of June 30, 2024

Security Description Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port. _SMM”« s/ Maturity
P Units Purchase Yield Book Value Mkt YTM Accrued int. Gain/Loss Fitch Duration
83,072,642.98 96.55 82,596,706.11 27.66% Al/A+ 2.95
Total Corporate 85,612,000.00 4.14% 84,054,240.38 5.16% 839,126.34 (1,457,534.26) A+ 2.60
MONEY MARKET
FUND
549,446.64 1.00 549,446.64 0ag% A/ 0.00
51 : , e ’ - . b . : 0} .
316175108 FIDELITY IMM:GOVT | 549,446.64 521% 549.446.64 521% 0.00 0.00 >%%>%3 0.00
Aaa/
Total Money 549,446.64 1.00 549,446.64 0.18% AAAM 0.00
Market Fund 549,446.64 5.21% 549,446.64 5.21% 0.00 0.00 AAA 0.00
SUPRANATIONAL
INTERNATIONAL FINANCE CORP 07/06/2023 2,447,280.50 100.04 2,450,928.82 0.82% Aaa/AAA 4.04
45950KDD ! ’ ' 4
>0 ? 4.507/13/2028 2,430,000.00 4.53% 2,447,807.43 4.49% 51,450.00 3,121.39 NA 3.58
Total 2,447,280.50 100.04 2,450,928.82 0.82% AaafAAA 4.04
Supranationat 2,450,000.00 4.53% 2,447,807.43 4.49% 51,450.00 3,121.39 NA 3.58
US TREASURY
UNITED STATES TREASURY 0.375 10/14/2021 994,218.75 99.38 993,808.59 0.33% Aaa/AA+ 0.13
1282 6 R ’ !
sl 08/15/2024 - H.ooo,ﬁwoloo 0.58% 999,748.64 5.30% 141140 (594005 AA+ 013
UNITED STATES TREASURY 0.375 10/14/2021 1,986,562.50 98.98 1,979,687.50 0.66% AaafAA+ 0.21
91282CCX7 X ’ ! ) i
09/15/2024 - o N‘o@.ooo 00 ~ 061%  1,999,041.98  5.28% 2,201.09 (19,354.48)  AA+ 021
UNITED STATES TREASURY 0.625 10/14/2021 1,999,218.75 98.63 1,972,656.24 0.66% Aaa/AA+ 0.29
282CDB4 ’ ’ ’
o1 o B Ho\pm\wmb B B 2,800,000.00 0.64% 1,999,924.44 5.37% 2,629.78 B (27,268.20) AA+ 0.29
UNITED STATES TREASURY 1.5 11/03/2021 2,044,062.50 98.43 1,968,632.82 0.66% Aaa/AA+ 0.42
912828YV6 . . '
11/30/2024 ~ 2/onooo.0o 0.78% 200596925  533% 254098 (37,33643)  AA+ 0.41
UNITED STATES TREASURY 1.0 12/30/2021 2,501,562.50 98.08 2,451,879.88 0.82% Aaa/AA+ 0.46
91282CDN ! ’ ’
8 e HN\Hm\Nomh o 2,500,000.00 o.mm%m 2,500,241.38 5.29% = 1,092.90 (48,361.51) AA+ 3 0.45
UNITED STATES TREASURY 1.375 11/29/2021 2,587,951.17 97.76 2,492,874.03 0.83% Aaa/AA+ 0.59
912828752 X ) ’ ! ’
- ~ 01/31/2025 |N_mmoboo 00 0.90% 2,557,013.43 5.31% 1464148  (64,139.39)  AA+ 0.57
UNITED STATES TREASURY 0.5 11/29/2021 2,512,646.48 96.57 2,462,567.87 0.82% Aaa/AA+ 0.75
9128287ZF0 5 R ! ! ! !
- ~03/31/2025 2 o\nwo 00 0.95%  2,541,62078  5.21% 3,204.92 (79,052.91)  AA+ 0.73
UNITED STATES TREASURY 0.25 12/30/2021 2,430,175.78 95.62 2,390,551.75 0.80% Aaa/AA+ 0.92
912828770 ! ! ! ! !
05/31/2025 - - |N~mo|o.o£8  1.08% 2,481,313.07 5.19% 529.37 (90,761.32)  AA+ 0.89
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County of San Benito | Account #10832 | As of June 30, 2024

Security Description

Par Value/

Units

Purchase Date
Purchase Yield

Cost Value Mkt Price

Book Value

Mkt YTM

Market Value
Accrued Int.

% of Port.
Gain/Loss

Moody's/
S&P/
Fitch

Maturity
Duration

NS s aswomeo  SUTINE omenls s aseang e sy
mase  DIISTOIS oo SRS e sen s ol s
N s aswowco  CVSEE abiman e assans s
U s ammery VIR gwser mm isommm s seme L
4 C S o R - S
ounces QRSSO0 smome SRR s ew amsneoowk w19
s GTESRETOUTOT mem AR usewmma ammm ok 1o
I i awmmoos 0 ST i ssemam e e
a7 . S <o N B Nl S/ .
SO e O samwom  SRSEE lmmas s sapesen ow dwme 3
RS oy sawmeoo . JeNESEm . me smesmi ek
IO eSS0 o AS w7 e o
R 7 o B R ol B N s T
RN gy aswmers  STIR Gemmes mm smeiwns e e e
RS o sawmecs WS camen mw sarom o w4
VS s aemmecs VSR L7aEma s amegiss b e s
WA o sowoeoo  CUSHE OISk S e e
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County of San Benito | Account #10832 | As of June 30, 2024

Moody's/ :
S&P/ Maturity

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

Par Value/ Purchase Date Cost Value Mkt Price Market Value % of Port.

UNITED STATES TREASURY 4.5 06/07/2024 5,013,281.25 100.68 5,033,984.40 1.69% Aaa/AA+ 4.92

91282CKT7 . ‘o e
05/31/2029 5.000,000.00 4.44% 5,013,127.67 4.34% 19,057.38 20,856.73 AA+ 4.36
82,475,523.29 97.15 81,704,464.40 27.36% Aaa/AA+ 2.67
Total US Treasury 84,175,000.00 3.02% 83,268,002.21 4.71% 488,306.06 {1,563,537.81) AA+ 2.45
301,179,886.17 97.08 298,604,010.06 100.00% Aa2/AA- 3.01
Total Portfolio 307,105,922.88 3.84% 303,124,006.78 4.89% 2,167,367.32 (4,519,996.73) AA 2.60

Total Market

Value + Accrued 300,771,377.38
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