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City of Fountain Valley Portfolio Summary

Account #10295 As of April 30, 2019
PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS
Average Modified Duration 2.36 Beg. Values End Values Government of United States 29.0%
f3/31/19 f4/30/19
. as of 3/31/ as of 4/30/ Federal National Mortgage Assoc 15.7%
Average Coupon 2.01% Market Value 40,749,303 40,765,616
A d Int : 150814 202.057 Federal Home Loan Bank 12.1%
Average Purchase YTM 2.04% cerued interes 4 4 o
Total Market Value 40,900,117 20,967,673 ' cderal Home Loan Mortgage Corp 6.3%
Average Market YTM 2.43% Income Earned 67,358 68,902 International Finance Corp 3.1%
0,
Average S&P/Moody Rating AA/Aal Cont/WD -3,237 John Deere ABS 2.1%
41,018,048 Honda ABS 2.1%
Average Final Maturity 2.61yrs par 41,033,783 . . .
Book Value 40,946,720 40,961,148 First American Govt Oblig Fund 1.4%
Average Life 2.47 yrs Cost Value 40,946,720 40,961,148 Total 71.8%
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)

0,
34.0% 40% 35.8%

AA (69.1%)
UsT 29.0%
reasury o 30% .

US Corp 21.4%
20% 17.9% 18.1% 17.8%

6.7%

Supras 1% 10% NR (5.0%)

3.0% 35% 3.9%

N

Foreign Corp 2.5% \\AAA (9.0%)
0-.25 .25-5 5-1 1-2 2-3 3-4 4-5 5+
Money Mkt FdI 1.4% Maturity (Yrs) A (16.9%)
PERFORMANCE REVIEW
Annualized

TOTAL RATE OF RETURN im 3M YTD 1YR 2YRS 3YRS 5YRS 10YRS 4/30/2015
City of Fountain Valley 0.17% 1.09% 1.59% 3.82% 1.75% 1.27% N/A N/A 1.24%
ICE BAML 1-5 Year US Treasury and Agency Index* 0.16% 1.04% 1.38% 3.65% 1.44% 0.97% N/A N/A 0.96%

*ICE BAML 1-3 Year US Treasury and Agency Index until 8/31/16
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City of Fountain Valley Consolidated Portfolio Summary

Account #10440 As of April 30, 2019
PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS
Average Modified Duration 1.37 Befgé);alll;:; E:i)/:(:l;]e; Local Agency Investment Fund 41.8%
. aso aso Government of United States 16.9%
Average Coupon 2.19% Market Value 63,759,808 70,083,449 )
d 294, 963 248 97 Federal National Mortgage Assoc 9.1%
Average Purchase YTM 2.21% Accrued Interest 4 48,925 Federal Home Loan Bank 7.0%
Total Market Value 64,054,770 70,332,373 '
0, 0,
Average Market YTM 2.44% Income Earned 120,166 128,949 Federal Home Loan Mortgage Corp 3.7%
. . o
Average S&P/Moody Rating AA/Aal Cont/WD International Finance Corp 1.8%
64,028,553 John Deere ABS 1.2%
Average Final Maturity 1.52 yrs par 70,351,616 0
Book Value 63,957,224 70,278,981 Honda ABS 1.2%
Average Life 1.44yrs Cost Value 63,957,224 70,278,981 Total 82.7%
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
41.8% 0%
43.5% NR (44.7%)
Agency 19.8% 40%
US Treasury 16.9%
30%
US Corp 12.5% 20.8%
20%
3.9% 7
10.4% 10.5% 10.4% T\ AAA (5.2%)
Supras 3.0% 10%
21%  2.3%
Foreign Corp [ 1.4% % A (9.8%)

0-25 25-5 5-1 1-2 2-3 3-4  4-5 5+ AA (40.3%) —

Maturity (Yrs)

Money Mkt Fdll 0.8%
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City of Fountain Valley Consolidated Holdings Report
Account #10440 As of April 30, 2019

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
ABS

43814PAB6 Honda Auto Receivables Owner T 17-3 788.11 09/25/2017 788.04 99.96 787.76 0.00% NR/AAA 0.73
A2 1.58% 788.04 2.64% 0.45 (0.28) AAA 0.04

1.57% Due 1/21/2020
89231UAD9 Toyota Auto Receivables 2016-B 34,873.61 05/02/2016 34,871.83 99.88 34,833.25 0.05% Aaa/AAA 0.96
1.3% Due 4/15/2020 1.31% 34,871.83 4.03% 20.15 (38.58) NR 0.09
43814QAC2 Honda Auto Receivables 2016-2 A3 17,209.75 05/24/2016 17,209.42 99.89 17,190.01 0.02% Aaa/NR 0.96
1.39% Due 4/15/2020 1.40% 17,209.42 2.75% 10.63 (19.41) AAA 0.08
89238BAB8 Toyota Auto Receivables Owner 2018-A 236,235.13 01/23/2018 236,210.99 99.85 235,888.30 0.34% Aaa/AAA 1.46
A2A 2.12% 236,210.99 2.67% 220.49 (322.69) NR 0.26

2.1% Due 10/15/2020
43814WAB1 HAROT 2019-1 A2 355,000.00 02/19/2019 354,977.14 100.13 355,444.11 0.51% NR/AAA 2.39
2.75% Due 9/20/2021 2.77% 354,977.14 2.64% 352.53 466.97 AAA 1.03
47788BAD6 John Deere Owner Trust 2017-B A3 77,982.03 07/11/2017 77,976.32 99.47 77,568.55 0.11% Aaa/NR 2.46
1.82% Due 10/15/2021 1.83% 77,976.32 2.64% 63.08 (407.77) AAA 0.65
47789JAB2 John Deere Owner Trust 2019-A A2 265,000.00 03/05/2019 264,987.92 100.22 265,580.62 0.38% Aaa/NR 2.63
2.85% Due 12/15/2021 2.87% 264,987.92 2.64% 335.67 592.70 AAA 0.97
47788CAC6 John Deere Owner Trust 2016-B A4 130,000.00 02/21/2018 129,990.65 100.01 130,008.32 0.19% Aaa/NR 2.97
2.66% Due 4/18/2022 2.68% 129,990.65 2.67% 153.69 17.67 AAA 1.13
43814UAG4 Honda Auto Receivables 2018-2 A3 155,000.00 05/22/2018 154,996.62 100.75 156,166.53 0.22% NR/AAA 3.05
3.01% Due 5/18/2022 3.03% 154,996.62 2.54% 168.48 1,169.91 AAA 1.52
43815HAC1 Honda Auto Receivables Owner 2018-3 340,000.00 08/21/2018 339,953.35 100.64 342,192.66 0.49%  Aaa/NR 3.32
A3 2.98% 339,953.35 2.56% 278.61 2,239.31 AAA 1.59

2.95% Due 8/22/2022
02582JHE3 American Express Credit 2017-3 A 400,000.00 06/28/2018 392,250.00 99.29 397,172.00 0.57% NR/AAA 3.55
1.77% Due 11/15/2022 2.69% 392,250.00 2.54% 314.67 4,922.00 AAA 0.93
47788EAC2 John Deere Owner Trust 2018-B A3 400,000.00 07/18/2018 399,969.68 100.73 402,934.79 0.57% Aaa/NR 3.55
3.08% Due 11/15/2022 3.10% 399,969.68 2.64% 547.56 2,965.11 AAA 1.60
65479GAD1 Nissan Auto Receivables Owner 2018-B 305,000.00 07/17/2018 304,990.12 100.89 307,719.07 0.44% Aaa/AAA 3.88
A3 3.08% 304,990.12 2.61% 414.80 2,728.95 NR 1.87

3.06% Due 3/15/2023
2,709,172.08 2,723,485.97 3.88% Aaa/AAA 3.00
Total ABS 2,717,088.63 2.78% 2,709,172.08 2.63% 2,880.81 14,313.89 AAA 1.20
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City of Fountain Valley Consolidated Holdings Report
Account #10440 As of April 30, 2019

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration

AGENCY
3135G0ZG1 FNMA Note 500,000.00 01/25/2016 507,800.00 99.73 498,654.50 0.71% Aaa/AA+ 0.37
1.75% Due 9/12/2019 1.31% 507,800.00 2.48% 1,190.97 (9,145.50) AAA 0.36
3135G0A78 FNMA Note 1,000,000.00 02/12/2016 1,017,190.00 99.42 994,233.00 1.42% Aaa/AA+ 0.73
1.625% Due 1/21/2020 1.18% 1,017,190.00 2.43% 4,513.89 (22,957.00) AAA 0.71
3135G0D75 FNMA Note 800,000.00 03/15/2016 799,640.00 98.98 791,844.80 1.13% Aaa/AA+ 1.15
1.5% Due 6/22/2020 1.51% 799,640.00 2.41% 4,300.00 (7,795.20) AAA 1.12
3135G0F73 FNMA Note 1,000,000.00 Various 1,015,450.00 98.71 987,084.00 1.41% Aaa/AA+ 1.59
1.5% Due 11/30/2020 1.14% 1,015,450.00 2.34% 6,291.66 (28,366.00) AAA 1.54
3137EAELS FHLMC Note 500,000.00 02/27/2018 498,095.00 100.05 500,270.00 0.71% Aaa/AA+ 1.80
2.375% Due 2/16/2021 2.51% 498,095.00 2.34% 2,473.96 2,175.00 AAA 1.74
3130A7CV5 FHLB Note 800,000.00 03/15/2016 790,544.00 98.35 786,775.20 1.12% Aaa/AA+ 1.81
1.375% Due 2/18/2021 1.63% 790,544.00 2.32% 2,230.56 (3,768.80) AAA 1.76
3135G0J20 FNMA Note 1,000,000.00 Various 1,009,490.00 98.33 983,270.00 1.40% Aaa/AA+ 1.83
1.375% Due 2/26/2021 1.16% 1,009,490.00 2.32% 2,482.64 (26,220.00) AAA 1.78
313379RB7 FHLB Note 500,000.00 08/30/2017 503,770.00 99.03 495,137.00 0.71% Aaa/AA+ 2.12
1.875% Due 6/11/2021 1.67% 503,770.00 2.35% 3,645.83 (8,633.00) AAA 2.04
3130A8QS5 FHLB Note 1,500,000.00 Various 1,487,555.00 97.44 1,461,550.50 2.09% Aaa/AA+ 2.21
1.125% Due 7/14/2021 1.30% 1,487,555.00 2.32% 5,015.63 (26,004.50) AAA 2.15
3137EAEC9 FHLMC Note 1,500,000.00 Various 1,485,600.00 97.43 1,461,489.00 2.08% Aaa/AA+ 2.29
1.125% Due 8/12/2021 1.33% 1,485,600.00 2.29% 3,703.13 (24,111.00) AAA 2.23
3135G0Q89 FNMA Note 500,000.00 10/06/2016 498,231.00 97.74 488,710.50 0.70% Aaa/AA+ 2.44
1.375% Due 10/7/2021 1.45% 498,231.00 2.33% 458.33 (9,520.50) AAA 2.37
3135G0S38 FNMA Note 500,000.00 02/14/2017 498,440.00 99.28 496,404.00 0.71% Aaa/AA+ 2.69
2% Due 1/5/2022 2.07% 498,440.00 2.28% 3,222.22 (2,036.00) AAA 2.58
313378CRO FHLB Note 500,000.00 06/19/2017 508,820.00 99.84 499,199.00 0.71% Aaa/AA+ 2.87
2.25% Due 3/11/2022 1.86% 508,820.00 2.31% 1,562.50 (9,621.00) NR 2.75
3135G0T45 FNMA Note 550,000.00 05/05/2017 546,975.00 98.77 543,243.25 0.77% Aaa/AA+ 2.93
1.875% Due 4/5/2022 1.99% 546,975.00 2.31% 744.79 (3,731.75) AAA 2.83
3135G0T94 FNMA Note 600,000.00 03/28/2018 591,282.00 100.28 601,705.20 0.86% Aaa/AA+ 3.73
2.375% Due 1/19/2023 2.70% 591,282.00 2.29% 4,037.50 10,423.20 AAA 3.52
313383QR5 FHLB Note 400,000.00 08/28/2018 406,668.00 103.49 413,960.80 0.60% Aaa/AA+ 4.11
3.25% Due 6/9/2023 2.87% 406,668.00 2.35% 5,127.78 7,292.80 NR 3.79
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City of Fountain Valley Consolidated
Account #10440

Holdings Report
As of April 30, 2019

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
AGENCY
3137EAENS FHLMC Note 600,000.00 07/16/2018 596,508.00 101.68 610,104.60 0.88% Aaa/AA+ 4.14
2.75% Due 6/19/2023 2.88% 596,508.00 2.32% 6,050.00 13,596.60 AAA 3.86
313383YJ4 FHLB Note 400,000.00 11/29/2018 406,468.00 104.11 416,430.80 0.59% Aaa/AA+ 4.36
3.375% Due 9/8/2023 3.01% 406,468.00 2.38% 1,987.50 9,962.80 NR 4.03
3130A0F70 FHLB Note 800,000.00 Various 823,434.00 104.41 835,251.20 1.20% Aaa/AA+ 4.61
3.375% Due 12/8/2023 2.73% 823,434.00 2.36% 10,725.00 11,817.20 AAA 4.21
13,991,960.00 13,865,317.35 19.81% Aaa/ AA+ 2.37
Total Agency 13,950,000.00 1.75% 13,991,960.00 2.34% 69,763.89 (126,642.65) AAA 2.26
FOREIGN CORPORATE
404280BF5 HSBC Holdings PLC Note 500,000.00 01/12/2018 495,440.00 99.32 496,589.50 0.71% A2 /A 2.69
2.65% Due 1/5/2022 2.89% 495,440.00 2.92% 4,269.44 1,149.50 AA- 2.55
89114QCB2 Toronto Dominion Bank Note 500,000.00 03/26/2019 506,790.00 101.49 507,437.50 0.72% Aa3 /A 4.87
3.25% Due 3/11/2024 2.95% 506,790.00 2.92% 2,256.94 647.50 AA- 4.46
1,002,230.00 1,004,027.00 1.44% Al/A 3.79
Total Foreign Corporate 1,000,000.00 2.92% 1,002,230.00 2.92% 6,526.38 1,797.00 AA- 3.51
LAIF
90LAIFS00 Local Agency Investment Fund State 29,317,832.53 Various 29,317,832.53 1.00 29,317,832.53 41.75% NR /NR 0.00
Pool 2.45% 29,317,832.53 2.45% 46,867.58 0.00 NR 0.00
29,317,832.53 29,317,832.53 41.75% NR/NR 0.00
Total LAIF 29,317,832.53 2.45% 29,317,832.53 2.45% 46,867.58 0.00 NR 0.00
MONEY MARKET FUND FI
31846V203 First American Govt Obligation Fund 566,694.38 Various 566,694.38 1.00 566,694.38 0.81% Aaa/AAA 0.00
Class Y 2.04% 566,694.38 2.04% 0.00 0.00 AAA 0.00
566,694.38 566,694.38 0.81% Aaa/AAA 0.00
Total Money Market Fund FI 566,694.38 2.04% 566,694.38 2.04% 0.00 0.00 AAA 0.00
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City of Fountain Valley Consolidated
Account #10440

Holdings Report
As of April 30, 2019

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
SUPRANATIONAL
45950KCDO International Finance Corp Note 500,000.00 06/28/2016 512,630.00 99.69 498,447.00 0.71% Aaa/AAA 0.38
1.75% Due 9/16/2019 0.95% 512,630.00 2.57% 1,093.75 (14,183.00) NR 0.37
45950KCMO International Finance Corp Note 285,000.00 01/18/2018 284,162.10 99.77 284,353.05 0.41% Aaa/AAA 1.74
2.25% Due 1/25/2021 2.35% 284,162.10 2.38% 1,710.00 190.95 NR 1.68
45950KCJ7 International Finance Corp Note 500,000.00 11/09/2016 488,320.00 97.38 486,891.50 0.69% Aaa/AAA 2.22
1.125% Due 7/20/2021 1.64% 488,320.00 2.34% 1,578.13 (1,428.50) NR 2.17
459058FY4 Intl. Bank Recon & Development Note 500,000.00 Various 498,675.00 99.19 495,945.00 0.71% Aaa/NR 2.75
2% Due 1/26/2022 2.07% 498,675.00 2.31% 2,638.89 (2,730.00) AAA 2.63
4581X0CZ9 Inter-American Dev Bank Note 325,000.00 11/28/2017 318,717.75 98.12 318,887.73 0.45% NR/ NR 3.38
1.75% Due 9/14/2022 2.18% 318,717.75 2.33% 742.53 169.98 AAA 3.24
2,102,504.85 2,084,524.28 2.97% Aaa/AAA 2.02
Total Supranational 2,110,000.00 1.75% 2,102,504.85 2.39% 7,763.30 (17,980.57) AAA 1.95
US CORPORATE
037833AQ3 Apple Inc Note 450,000.00 03/26/2015 458,455.50 99.99 449,959.50 0.65% Aal/AA+ 0.02
2.1% Due 5/6/2019 1.62% 458,455.50 2.61% 4,593.75 (8,496.00) NR 0.02
02665WAH4 American Honda Finance Note 450,000.00 04/21/2015 459,009.00 99.90 449,537.40 0.64% A2/A 0.29
2.25% Due 8/15/2019 1.77% 459,009.00 2.59% 2,137.50 (9,471.60) NR 0.29
46625HKA7 JP Morgan Chase Callable Note Cont 550,000.00 Various 551,777.50 99.70 548,323.60 0.78% A2/ A- 0.73
12/23/2019 2.18% 551,777.50 2.67% 3,368.75 (3,453.90) AA- 0.72
2.25% Due 1/23/2020
24422ESY6 John Deere Capital Corp Note 500,000.00 09/15/2016 512,576.75 99.74 498,714.50 0.71% A2 /A 1.21
2.375% Due 7/14/2020 1.69% 512,576.75 2.59% 3,529.51 (13,862.25) A 1.17
00440EAT4 Chubb INA Holdings Inc Callable Note 500,000.00 02/14/2017 500,600.00 99.50 497,490.50 0.72% A3 /A 1.52
Cont 10/3/2020 2.27% 500,600.00 2.64% 5,686.11 (3,109.50) A 1.46
2.3% Due 11/3/2020
369550BE7 General Dynamics Corp Note 285,000.00 05/08/2018 283,019.25 100.88 287,508.00 0.41% A2/ A+ 2.03
3% Due 5/11/2021 3.24% 283,019.25 2.55% 4,037.50 4,488.75 NR 1.93
166764BG4 Chevron Corp Callable Note Cont 200,000.00 04/20/2017 200,038.00 99.12 198,241.20 0.28% Aa2/AA 2.05
4/15/2021 2.09% 200,038.00 2.54% 1,925.00 (1,796.80) NR 1.97
2.1% Due 5/16/2021
857477AV5 State Street Bank Note 500,000.00 08/24/2016 506,940.00 98.64 493,192.00 0.71% Al/A 2.05
1.95% Due 5/19/2021 1.64% 506,940.00 2.64% 4,387.50 (13,748.00) AA- 1.98
Chandler Asset Management - CONFIDENTIAL Page 5 Execution Time: 5/2/2019 11:39:51 AM



City of Fountain Valley Consolidated Holdings Report
Account #10440 As of April 30, 2019

Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
US CORPORATE
594918BP8 Microsoft Callable Note Cont 7/8/21 365,000.00 Various 364,566.35 97.85 357,165.28 0.51% Aaa/AAA 2.28
1.55% Due 8/8/2021 1.57% 364,566.35 2.53% 1,304.37 (7,401.07) AA+ 2.21
68389XBK0 Oracle Corp Callable Note Cont 8/01/21 500,000.00 09/20/2016 499,700.00 98.33 491,662.50 0.70% Al/AA- 2.38
1.9% Due 9/15/2021 1.91% 499,700.00 2.63% 1,213.89 (8,037.50) A 2.30
91159HHP8 US Bancorp Callable Cont 12/23/2021 500,000.00 05/23/2017 505,820.00 99.92 499,578.50 0.72% Al/ A+ 2.74
2.625% Due 1/24/2022 2.36% 505,820.00 2.66% 3,536.46 (6,241.50) AA- 2.60
44932HAH6 IBM Credit Corp Note 500,000.00 02/26/2018 497,835.00 100.45 502,266.00 0.72% Al/A 3.78
3% Due 2/6/2023 3.09% 497,835.00 2.87% 3,541.67 4,431.00 A 3.52
084670BR8 Berkshire Hathaway Callable Note Cont 500,000.00 04/20/2018 488,190.00 100.27 501,343.00 0.72% Aa2/AA 3.88
1/15/2023 3.28% 488,190.00 2.67% 1,756.94 13,153.00 A+ 3.60
2.75% Due 3/15/2023
58933YAF2 Merck & Co Note 185,000.00 10/26/2018 180,249.20 100.71 186,322.38 0.27%  Al1/AA 4.05
2.8% Due 5/18/2023 3.41% 180,249.20 2.61% 2,345.39 6,073.18 A+ 3.76
69353RFL7 PNC Bank Callable Note Cont 5/9/2023 500,000.00 Various 499,327.50 102.60 513,019.50 0.74% A2 /A 411
3.5% Due 6/8/2023 3.53% 499,327.50 2.81% 6,951.38 13,692.00 NR 3.69
097023BQ7 Boeing Co Callable Note Cont 500,000.00 02/13/2019 477,785.00 95.92 479,623.50 0.69% A2 /A 4,13
4/15/2023 2.98% 477,785.00 2.93% 3,541.67 1,838.50 A 3.90
1.875% Due 6/15/2023
166764AH3 Chevron Corp Callable Note Cont 300,000.00 11/08/2018 294,951.00 102.02 306,055.50 0.44% Aa2/AA 4.15
3/24/2023 3.59% 294,951.00 2.64% 3,377.14 11,104.50 NR 3.61
3.191% Due 6/24/2023
931142EK5 Wal-Mart Stores Callable Note Cont 350,000.00 Various 349,909.00 102.74 359,602.60 0.52% Aa2/AA 4.16
5/26/2023 3.41% 349,909.00 2.68% 4,131.94 9,693.60 AA 3.75
3.4% Due 6/26/2023
02665WCJ8 American Honda Finance Note 75,000.00 07/11/2018 74,870.25 102.73 77,050.73 0.11% A2 /A 4.21
3.45% Due 7/14/2023 3.49% 74,870.25 2.76% 769.06 2,180.48 NR 3.86
06406RAJ6 Bank of NY Mellon Corp Note 500,000.00 08/24/2018 500,765.00 102.25 511,252.50 0.73% Al/A 4.28
3.45% Due 8/11/2023 3.42% 500,765.00 2.89% 3,833.33 10,487.50 AA- 3.93
06051GHF9 Bank of America Corp Callable Note 1X 480,000.00 03/06/2019 482,505.60 101.46 486,990.72 0.70% A2 / A- 4.85
3/5/2023 3.44% 482,505.60 3.14% 2,650.67 4,485.12 A+ 3.56
3.55% Due 3/5/2024
8,688,889.90 8,694,899.41 12.46% Al/A+ 2.71
Total US Corporate 8,690,000.00 2.59% 8,688,889.90 2.71% 68,619.53 6,009.51 A+ 2.47
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City of Fountain Valley Consolidated Holdings Report

Account #10440 As of April 30, 2019
Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
US TREASURY
912828TC4 US Treasury Note 225,000.00 02/17/2016 224,921.65 99.76 224,458.43 0.32% Aaa/AA+ 0.17
1% Due 6/30/2019 1.01% 224,921.65 2.43% 752.07 (463.22) AAA 0.17
912828XE5 US Treasury Note 500,000.00 08/16/2016 508,771.21 99.05 495,254.00 0.71% Aaa/AA+ 1.09
1.5% Due 5/31/2020 1.03% 508,771.21 2.39% 3,131.87 (13,517.21) AAA 1.06
912828P87 US Treasury Note 1,250,000.00 Various 1,252,230.76 97.91 1,223,926.25 1.74% Aaa/AA+ 1.84
1.125% Due 2/28/2021 1.09% 1,252,230.76 2.29% 2,369.23 (28,304.51) AAA 1.80
912828R77 US Treasury Note 1,000,000.00 Various 1,014,847.11 98.18 981,758.00 1.40% Aaa/AA+ 2.09
1.375% Due 5/31/2021 1.06% 1,014,847.11 2.28% 5,741.76 (33,089.11) AAA 2.03
912828576 US Treasury Note 1,000,000.00 08/16/2016 998,323.66 97.53 975,273.00 1.39% Aaa/AA+ 2.25
1.125% Due 7/31/2021 1.16% 998,323.66 2.26% 2,796.96 (23,050.66) AAA 2.20
912828734 US Treasury Note 500,000.00 12/12/2016 481,954.80 97.41 487,051.00 0.69% Aaa/AA+ 2.42
1.125% Due 9/30/2021 1.92% 481,954.80 2.23% 476.43 5,096.20 AAA 2.36
912828767 US Treasury Note 500,000.00 12/13/2016 484,571.99 97.57 487,871.00 0.69% Aaa/AA+ 2.51
1.25% Due 10/31/2021 1.92% 484,571.99 2.25% 16.98 3,299.01 AAA 2.44
912828U65 US Treasury Note 400,000.00 12/28/2016 394,313.84 98.75 395,000.00 0.57% Aaa/AA+ 2.59
1.75% Due 11/30/2021 2.06% 394,313.84 2.25% 2,923.08 686.16 AAA 2.49
912828V72 US Treasury Note 800,000.00 01/30/2017 797,721.43 99.00 791,968.80 1.13% Aaa/AA+ 2.76
1.875% Due 1/31/2022 1.94% 797,721.43 2.25% 3,729.28 (5,752.63) AAA 2.65
912828)76 US Treasury Note 400,000.00 04/25/2017 398,110.72 98.62 394,484.40 0.56% Aaa/AA+ 2.92
1.75% Due 3/31/2022 1.85% 398,110.72 2.24% 592.90 (3,626.32) AAA 2.82
912828XR6 US Treasury Note 375,000.00 06/28/2017 374,005.16 98.52 369,433.50 0.53% Aaa/AA+ 3.09
1.75% Due 5/31/2022 1.81% 374,005.16 2.25% 2,740.38 (4,571.66) AAA 2.96
912828XW5 US Treasury Note 750,000.00 07/25/2017 746,018.14 98.53 738,954.75 1.06% Aaa/AA+ 3.17
1.75% Due 6/30/2022 1.86% 746,018.14 2.23% 4,387.09 (7,063.39) AAA 3.04
912828124 US Treasury Note 750,000.00 09/27/2017 748,479.08 98.80 740,976.75 1.06% Aaa/AA+ 3.34
1.875% Due 8/31/2022 1.92% 748,479.08 2.25% 2,369.23 (7,502.33) AAA 3.20
912828L57 US Treasury Note 1,000,000.00 Various 984,609.37 98.36 983,555.00 1.40% Aaa/AA+ 3.42
1.75% Due 9/30/2022 2.09% 984,609.37 2.25% 1,482.24 (1,054.37) AAA 3.29
9128284D9 US Treasury Note 1,000,000.00 04/17/2018 991,289.06 100.89 1,008,867.00 1.44% Aaa/AA+ 3.92
2.5% Due 3/31/2023 2.69% 991,289.06 2.26% 2,117.49 17,577.94 AAA 3.71
912828R69 US Treasury Note 750,000.00 Various 709,794.92 97.48 731,133.00 1.05% Aaa/AA+ 4.09
1.625% Due 5/31/2023 2.85% 709,794.92 2.27% 5,089.29 21,338.08 AAA 3.90
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City of Fountain Valley Consolidated Holdings Report
Account #10440 As of April 30, 2019
Security Descriotion Par Value/Units Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P  Maturity
y P Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
US TREASURY
912828U57 US Treasury Note 400,000.00 01/18/2019 391,046.88 99.34 397,343.60 0.57% Aaa/AA+ 4.59
2.125% Due 11/30/2023 2.62% 391,046.88 2.28% 3,549.45 6,296.72 AAA 4.30
912828V80 US Treasury Note 400,000.00 04/04/2019 398,687.50 99.84 399,359.20 0.57% Aaa/AA+ 4.76
2.25% Due 1/31/2024 2.32% 398,687.50 2.29% 2,237.57 671.70 AAA 4.46
11,899,697.28 11,826,667.68 16.88% Aaa/AA+ 2.86
Total US Treasury 12,000,000.00 1.81% 11,899,697.28 2.27% 46,503.30 (73,029.60) AAA 2.75
70,278,981.02 70,083,448.60 100.00% Aal/AA 1.52
TOTAL PORTFOLIO 70,351,615.54 2.21% 70,278,981.02 2.44% 248,924.79 (195,532.42) AAA 1.37

TOTAL MARKET VALUE PLUS ACCRUED

70,332,373.39
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City of Fountain Valley Consolidated Transaction Ledger
Account #10440 As of April 30, 2019

Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 04/01/2019 31846V203 1,435.61  First American Govt Obligation Fund 1.000 2.05% 1,435.61 0.00 1,435.61 0.00
Class Y

Purchase 04/05/2019 31846V203 5,156.25  First American Govt Obligation Fund 1.000 2.05% 5,156.25 0.00 5,156.25 0.00
Class Y

Purchase 04/05/2019 912828V80 400,000.00  US Treasury Note 99.672 2.32% 398,687.50 1,591.16 400,278.66 0.00
2.25% Due 1/31/2024

Purchase 04/07/2019 31846V203 3,437.50  First American Govt Obligation Fund 1.000 2.05% 3,437.50 0.00 3,437.50 0.00
Class Y

Purchase 04/15/2019 31846V203 590.00 First American Govt Obligation Fund 1.000 2.05% 590.00 0.00 590.00 0.00
Class Y

Purchase 04/15/2019 31846V203 9,074.52  First American Govt Obligation Fund 1.000 2.05% 9,074.52 0.00 9,074.52 0.00
Class Y

Purchase 04/15/2019 31846V203 5,930.44  First American Govt Obligation Fund 1.000 2.05% 5,930.44 0.00 5,930.44 0.00
Class Y

Purchase 04/15/2019 31846V203 2,139.30  First American Govt Obligation Fund 1.000 2.05% 2,139.30 0.00 2,139.30 0.00
Class Y

Purchase 04/15/2019 31846V203 288.17  First American Govt Obligation Fund 1.000 2.05% 288.17 0.00 288.17 0.00
Class Y

Purchase 04/15/2019 31846V203 1,026.67  First American Govt Obligation Fund 1.000 2.05% 1,026.67 0.00 1,026.67 0.00
Class Y

Purchase 04/15/2019 31846V203 671.33  First American Govt Obligation Fund 1.000 2.05% 671.33 0.00 671.33 0.00
Class Y

Purchase 04/15/2019 31846V203 777.75  First American Govt Obligation Fund 1.000 2.05% 777.75 0.00 777.75 0.00
Class Y

Purchase 04/15/2019 31846V203 16,846.45  First American Govt Obligation Fund 1.000 2.05% 16,846.45 0.00 16,846.45 0.00
Class Y

Purchase 04/15/2019 31846V203 36,496.85  First American Govt Obligation Fund 1.000 2.05% 36,496.85 0.00 36,496.85 0.00
Class Y

Purchase 04/15/2019 90LAIF$00 157,328.18  Local Agency Investment Fund State 1.000 2.44% 157,328.18 0.00 157,328.18 0.00
Pool

Purchase 04/18/2019 31846V203 8,352.59  First American Govt Obligation Fund 1.000 2.05% 8,352.59 0.00 8,352.59 0.00
Class Y
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City of Fountain Valley Consolidated Transaction Ledger

Account #10440 As of April 30, 2019

Transaction Settlement . . o Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

ACQUISITIONS

Purchase 04/18/2019 31846V203 388.79  First American Govt Obligation Fund 1.000 2.05% 388.79 0.00 388.79 0.00
Class Y

Purchase 04/18/2019 31846V203 813.54  First American Govt Obligation Fund 1.000 2.05% 813.54 0.00 813.54 0.00
Class Y

Purchase 04/22/2019 31846V203 835.83  First American Govt Obligation Fund 1.000 2.05% 835.83 0.00 835.83 0.00
Class Y

Purchase 04/30/2019 31846V203 3,125.00  First American Govt Obligation Fund 1.000 2.04% 3,125.00 0.00 3,125.00 0.00
Class Y

Subtotal 654,714.77 653,402.27 1,591.16 654,993.43 0.00

Security 04/30/2019 90LAIF$00 6,150,000.00 Local Agency Investment Fund State 1.000 6,150,000.00 0.00 6,150,000.00 0.00

Contribution Pool

Subtotal 6,150,000.00 6,150,000.00 0.00 6,150,000.00 0.00

TOTAL ACQUISITIONS 6,804,714.77 6,803,402.27 1,591.16 6,804,993.43 0.00

DISPOSITIONS

Sale 04/05/2019 31846V203 400,278.66  First American Govt Obligation Fund 1.000 2.05% 400,278.66 0.00 400,278.66 0.00
Class Y

Subtotal 400,278.66 400,278.66 0.00 400,278.66 0.00

Paydown 04/15/2019 02582JHE3 0.00 American Express Credit 2017-3 A 100.000 0.00 590.00 590.00 0.00
1.77% Due 11/15/2022

Paydown 04/15/2019  43814QAC2 9,044.11 Honda Auto Receivables 2016-2 A3 100.000 9,044.11 30.41 9,074.52 0.18
1.39% Due 4/15/2020

Paydown 04/15/2019  47788BABO 5,922.59  John Deere Owner Trust 2017-B A2A 100.000 5,922.59 7.85 5,930.44 0.51
1.59% Due 4/15/2020

Paydown 04/15/2019  47788BAD6 2,017.97 John Deere Owner Trust 2017-B A3 100.000 2,017.97 121.33 2,139.30 0.15
1.82% Due 10/15/2021

Paydown 04/15/2019  47788CAC6 0.00 John Deere Owner Trust 2016-B A4 100.000 0.00 288.17 288.17 0.00
2.66% Due 4/18/2022

Paydown 04/15/2019  47788EAC2 0.00 John Deere Owner Trust 2018-B A3 100.000 0.00 1,026.67 1,026.67 0.00

3.08% Due 11/15/2022
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City of Fountain Valley Consolidated Transaction Ledger
Account #10440 As of April 30, 2019

Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

DISPOSITIONS

Paydown 04/15/2019 47789JAB2 0.00 John Deere Owner Trust 2019-A A2 100.000 0.00 671.33 671.33 0.00
2.85% Due 12/15/2021

Paydown 04/15/2019  65479GAD1 0.00 Nissan Auto Receivables Owner 2018-B 100.000 0.00 777.75 777.75 0.00
A3
3.06% Due 3/15/2023

Paydown 04/15/2019  89231UAD9 16,790.48 Toyota Auto Receivables 2016-B 100.000 16,790.48 55.97 16,846.45 0.86
1.3% Due 4/15/2020

Paydown 04/15/2019  89238BABS 36,020.40 Toyota Auto Receivables Owner 2018-A 100.000 36,020.40 476.45 36,496.85 3.68
A2A
2.1% Due 10/15/2020

Paydown 04/18/2019  43814PAB6 8,340.65 Honda Auto Receivables Owner T 17-3 100.000 8,340.65 11.94 8,352.59 0.74
A2
1.57% Due 1/21/2020

Paydown 04/18/2019  43814UAG4 0.00 Honda Auto Receivables 2018-2 A3 100.000 0.00 388.79 388.79 0.00
3.01% Due 5/18/2022

Paydown 04/18/2019  43814WAB1 0.00 HAROT 2019-1 A2 100.000 0.00 813.54 813.54 0.00
2.75% Due 9/20/2021

Paydown 04/22/2019  43815HAC1 0.00 Honda Auto Receivables Owner 2018-3 100.000 0.00 835.83 835.83 0.00
A3
2.95% Due 8/22/2022

Subtotal 78,136.20 78,136.20 6,096.03 84,232.23 6.12

Security 04/08/2019 31846V203 3,132.73  First American Govt Obligation Fund 1.000 3,132.73 0.00 3,132.73 0.00

Withdrawal Class Y

Security 04/25/2019 31846V203 104.17  First American Govt Obligation Fund 1.000 104.17 0.00 104.17 0.00

Withdrawal Class Y

Subtotal 3,236.90 3,236.90 0.00 3,236.90 0.00

TOTAL DISPOSITIONS 481,651.76 481,651.76 6,096.03 487,747.79 6.12

OTHER TRANSACTIONS

Interest 04/05/2019 3135G0T45 550,000.00 FNMA Note 0.000 5,156.25 0.00 5,156.25 0.00

1.875% Due 4/5/2022
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City of Fountain Valley Consolidated Transaction Ledger
Account #10440 As of April 30, 2019

Transaction Settlement . . o . Acq/Disp Interest .

e Date Quantity Security Description Yield Pur/Sold Total Amount Gain/Loss

OTHER TRANSACTIONS

Interest 04/07/2019  3135G0Q89 500,000.00 FNMA Note 0.000 3,437.50 0.00 3,437.50 0.00
1.375% Due 10/7/2021

Interest 04/30/2019 912828167 500,000.00  US Treasury Note 0.000 3,125.00 0.00 3,125.00 0.00
1.25% Due 10/31/2021

Subtotal 1,550,000.00 11,718.75 0.00 11,718.75 0.00

Dividend 04/01/2019 31846V203 872,823.35  First American Govt Obligation Fund 0.000 1,435.61 0.00 1,435.61 0.00
Class Y

Dividend 04/15/2019 90LAIFS00 2,195,873,559.74  Local Agency Investment Fund State 0.000 157,328.18 0.00 157,328.18 0.00
Pool

Subtotal 2,196,746,383.09 158,763.79 0.00 158,763.79 0.00

TOTAL OTHER TRANSACTIONS 2,198,296,383.09 170,482.54 0.00 170,482.54 0.00
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