
Treasurey's Report
Summary of lnvestment Portfolio Holdings

December 31, 2021

Cash and Money MarketAccounG

Bank of the West 1

US Bank2
Petty Cash

Total Cash and Money Market Accounts

Local Agency lnvestîênt Fund (LAIF)

Californ¡a Asset Management P¡ogrâm (CAMP)

Managed lnvestment Portfolio

U.S. Treasury Bonds / Notes
U.S. Government Agency Securities
U.S. Government Agency Collaleralized Mortgage
Supra-National Agency Bonds / Notes
Mun¡cipal Bonds / Notes
Corporate Notes
Certificates of Deposit
Asset-Backed Securities

Total Managed lnvestment Portfolio

City Operations

I nvestment Safekeeping

Petty Cash at City Facilities

Short-Term lnvestment

Short-Tem lnvestrnent

Medium-Term lnvestment
Medium-Term lnvestment
Medium-Term lnveslment
Medium-Term lnvestment
Medium-Term lnvestment
Medium-Term lnvestment
Medium-Term lnvestment
Medium-Term lnvestment

0.5570

0.020/o

0.00%

$ 12,554,803.99

381,525.83

1 3,070.00

$ 12,554,803.99

381,525.83

13,070.00

$ 12,554,803.99

381,525.83

13,070.00

0.53%

0.21%

0.05%

12,949,399.82

21,303,729.82

380,972,78

22,110,840.65
6,621,941.95

440,338.15
2,162,080.95
3,642,225.57
8,926,287.73

365,000.00
4.234.859.30

12,949,399.82

21,30t,729.82

380,972.78

22,016,293.77
6,628,882.74

435,453.99
2j63,079.70
3,625,821.95
8,867,905.28

365,000.00
4.234.385.98

r2,949,399.82

21,303,729.82

380,972.78

22,046,162.56
6,550,556.03

432,272.23
2,148,869.53
3,621,246.73
8,835,400.07

364,91 8.97
4.217 .21'1.63

'l.O7Yo

0.47o/o
1.62o/o

0.40o/o

1.08o/o

1.20o/o
0.59%
0.6670

0.95% s 48,503,574.30 $ 48,336,823.4r $ 48,216,637.75

137TÕtâl Pooled lnvestment Portfolio 0.69% $ 72$82,970,925.83$82,850,740.17

F¡scal Agent Money Market Accounts

U.S. Bank Federated Government Obligation Fund
U.S. Bank Federated Government Obligation Fund

Total Fiscal Agent Money Market Accounts

Successor Agency Bond Funds
L¡brary Bond Funds

195.90
492

195.90
4.92

0.02o/o

0.02%

o.o2%

1 95.90
4.92

200.82 200.82 200.82

Total Cash and lnvestments 126.65 940.99$ 83,1 37,877.54

1 lnterest earned on the City's deposits with Bank of the West is limited to the total amount of bankinq fees charged each month.

' Th¡s ¡s the balance of the funds currently under management by the City's external ¡nvestment advisor, PFM, that are nol currently invested.

Composition of Pooled lnvestment Portfolio Pooled lnvestment Portfolio Balances by Fund

r Cash and Other L¡qu¡d
Funds

r U.S. Government
Obligations

I Supra-National Agency
Bonds / Notes

' Munic¡pal Bonds / Notes

r Corporate Notes

¡ Commercial Paper

i Certif¡cates of Deposit

' AsseûBacked Securities

37%
I

. General Fund (lncluding
Operating Reserves)

. Special Reserve Funds

¡ Library Funds

. Landscape Ma¡ntenance
Assessment D¡str¡ct Fund

* Successor Agency Funds

Other Funds

It has been verif¡ed that the Citys ¡nvestment portfolio is ¡n conform¡ty with the City's ¡nvestment policy. This Treasuref s Report accuralely reflects all cash and
investments of the City as of the month-ended date shown above. Cash on hand ¡s projecled to be adequate to fund all ent¡cipated expenditures for the next six monlhs.

Verified By: Approved By:

Sophie Leung, Financial Serv¡ces Manager

Page I of 2

Dianna Honeywell, Finence Director/ C¡ty



Gash Balances by Fund 1

December 31,2021

Beg¡nning
Balance

Receipts DisbursementsFund Balance
End¡ng

General Fund and Special Reserve Funds

101 General Fund (lncluding Operating Reserves)
102 Special Reserve Funds

Total General Fund and Special Reserve Funds

L¡brary Special Revenue Funds

202 L¡brary Fund
203 Library Reserve Fund
204 Library Bond Fund

Total L¡brary Special Revenue Funds

Other Spec¡al Revenue Funds

201 Landscape Ma¡ntenance Assessment Distr¡ct Fund

205 Affordable Housing Fund
206 Mortgage Assistance Program Fund
207 Miscellaneous Grants Fund
208 Community Development Block Grant (CDBG) Fund
209 Air Quality Management District (AQMD) Fund
210 Public, Educational, and Government Access (PEG) Fund
211 Gas Tax Fund
212 Measure M Fund
213 Road Ma¡ntenance and Rehabilitat¡on Fund
214 Traffic Safety Fund
215 Citizens'Option for Publ¡c Safety (COPS) Fund
216 SB-2 Fund
217 COVID-19 Grant Fund
218 ARPA Fund

Total Other Special Revenue Funds

Capital Projects Funds

401 Capital lmprovements Fund
402 Park ln-Lieu Fund
403 Master Plan of Drainage Fund
404 Traff¡c M¡t¡gat¡on Fund
405 Traffic Signal lmprovement Fund
406 Park¡ng ln-L¡eu Fund
407 Lighting & Signal Projects

Total Cap¡tal Projects Funds

Enterpr¡se Funds

501 Black Gold Golf Course Fund

Total Enterpr¡se Funds

Agency Funds

701 Miscellaneous Trust & Agency Funds
702 Successor Agency Funds

Total Agency Funds

lnvestment Earnings and Amortization Pending Distribution'?

$ 17,8'13,550.92
11,891,493.69

$ 5,957,687.33
478,463.81

$ (2,481,834.11) $ 21 ,289,404.14
- 12.369,957.50

29,705,044.61 6,436,151.14 (2,481,834.111 33,659,361.64

3,089,295.80
29,152.32

240.76

2,624,826.11
91.19

0-74

(62't,148.72) 5,092,973.19
29,243.51

241.50

3,118,688.88 2,624,918.04 (621,'148.721 5,122,458.20

(877,800.86)5,867,809.90

1,397,082.67
131 ,300.63
1 10,000.00
36,551.97

1,078,612.18
153,868.53

5,073,455.45
3,845,227.26
1,690,063.31

19,227.71
119,544.29
(45,469.00)

(240,731.61)
3,104,880.99

2,937,170.52

123,721.65
567.'12

145.386.00

(656,259.83)
(17,965.13)

(960.00)

(47,768.37)

7,927 ,',t79.56

1,520,804.32
131 ,867 .7 5

(546,259.83)
18,586.84

1,'t04,254.90
153,376.80

5,356,537.59
3,856,091.03
1,802,711.78

23,766.48
119,544.29
(45,469.00)

(143,1 I 3.98)
3,114,593.26

25,642.72
468.27

283,082.14
10,863.77

112,648.47
4,538.77

9,712.27

22,341,424.28 3,653,801.70 (1,600,754.19) 24,394,471.79

(3,411,937.99)
7,187,556.84
4,997,277.64

733,072.82
1,018,986.15

27,971.65
968,670.06

64,196.40
15,660.51
2,305.81
3,187.45

87.50
3,030.06

(5,204,186.99)
7,251,753.24
5,012,938.15

734,713.63
1,022,173.60

28,059.15
971,700.12

(1,792,249.00)

(665.00)

11,521,597.17 88,467.73

618.621.6s

(l,792,9r4.00) 9,817,150.90

1,258,597.22 (574,782.231 1,302,436.64

1,258,597.22 618,62r.65 (574,782.231 1,302,436.64

2,752,022.46
2,646,432.74

66,149.37
3,719,292.13

(91 ,759.86)
(589.213.29)

2,726,411.97
5,776,511.58

5,398,455.20

378,567.69

3,785,441.50

46,780.11

(680,973.1 5)

(253,023.87)

8,502,923.55

't72,323.93

Total Cash - All Funds 722,375.05 17 181.87 't 26.65$

I 
The cash balances by fund shown in the table above are preliminary and may not reflect adjust¡ng journal entries.

2 lnvestment earnings and amort¡zat¡ons are recorded ¡n a holding account monthly, but are allocated to the City's var¡ous Funds quarterly.
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pf mì asset
managem*nt

Managed Account Summary Statement For the Month Ending December 3\ 2021

CITY OF YORBA LINDA. 974BOOOO

Transaction Summary - Managed Account Cash Transactions Summary - Managed Account

Opening Market Value

Maturities/Calls

Principal Dispositions

Principal Acquisitions

Unsettled Trades

Change in Current Value

Closing Market Value

i48.,49L,254.r9

(89,091.36)

(1,036,796.88)

984,4t4.06
0.00

(r33,142.26)

i48,2t6,637.75

Maturities/Calls

Sale Proceeds

Coupon/Interest/Dividend Income

Principal Payments

SecuriÇ Purchases

Net Cash Contribution

Reconciling Transactions

0.00

1,043,160.83

32,043.33

89,091.36
(986,024.64)

(462.78)

0.00

Earnings Reconciliation (Cash Basis) - Managed Account Cash Balance

Interest/Dividends/Cou pons Received

Less Purchased Interest Related to InteresVCoupons

Plus Net Realized Gains/Losses

Total Cash Basis Earninqs

38,407.28 Closing Cash Balance

(1,610.58)

1,103.93

$37,900.63

$381,525.83

Earnings Reconciliation (Accrual Basis) Total

Ending Amortized Value of Securities

Ending Accrued Interest
Plus Proceeds from Sales

Plus Proceeds of Matu rities/Calls/Princi pal Payments

Plus Coupons/Dividends Received

Less Cost of New Purchases

Less Beginning Amortized Value of Securities

Less Beginning Accrued Interest

Total Accrual Basis Earnings

48,336,823.4r

138,667.84

1,043,160.83

89,091.36

32,043.33
(986,024.64)

(48,468,330.46)

(127,894.54)

i57,537.A3

FFM Asset Managem*nt LLC Account 97480000 Page 1



pfml asset
mänägement

CITY OF YORBA LINDA - 974BOOOO

U.S. Treasury Bond / Note

Supra-National Agency Bond / Note

Municipal Bond / Note

Federal Agency Commercial

Mortgage-Backed Security

Federal Agency Bond / Note

Corporate Note

Certificate of Deposlt

Asset-Backed Secu ritv

Managed Account Sub-Total
Accrued Interest
Total Portfolio

Unsettled Trades

3190o/o

0.34o/o 0.000/o

Portfolio Summary and Statistics

Par Value Market Value Percent

21,895,000.00

2,165,000.00

3,610,000.00

425,321.18

6,640,000.00

8,711,000.00

365,000.00

4,234.859.30

22,046,162.56

2,148,869.53

3,62r,246.73
432,272.23

6,550,556.03

8,835,400.07

364,9r8.97

4.2L7,27r.63

48,0461180.48

48,046/80.48 48,355,305.59

0.00 o.oo

27.96o/o

16.28o/o

48,216,637.75 10O.OOo/o

138,667.84

0.000/o

US TSY Bond / Note
45.7Io/o

Supra-National
Agency Bond /

4.460/o

Yield to Maturity at Cost

Yield to MaturiÇ at Market

Weighted Average Days to Maturity

For the Month Ending December 3t,2O2l

8.75o/o

Cert of Depos¡t
0.760/o

Note
lB.32o/o

Fed Agy Bond /
Note

13.59o/o

Federal Agency
Commercial

Security
0.90%

ni Bond / Note
7.51o/o

0.95olo

0.95o/o

995

45.7I
4.46

7.51

0.90

13.59

t8.32
0.76

8.75

29.52o/o

0-6Months 6-12Months 1-2Years 2-3Years 3-4Years

Account Summary Sector Allocation

Maturity Distribution Characteristics

FtM Åsset Managern*nt LLC

4-5Years over5Years

Account 97480000 Page 2



pf mì asset
management

CTTY OF YORBA LINDA - 974BOOOO

Managed Account Issuer Summary

Market Value
of Holdinqs Percent

For the Month Ending December 3L,ãOZL

2.95o/o

A+
4.99o/o

5.53o/o

2.23o/o

6!.55o/o

Issuer
ABBOTT LABORATORIES

ALLY AU-TO RECEIVABLES TRUST

AMAZON.COM INC

AMERICAN EXPRESS CO

AMERICAN HONDA FINANCE

ARIZONA TRANSPORTATION BOARD

ASTRAZENECA PLC

BANK OF AMERICA CO

BMW FINANCIAL SERVICES NA LLC

BMW VEHICLE OWNER TRUST

BRISTOL-MYERS SQUIBB CO

BURLINGTON NORTHERN SANTA FE

CAPITAL ONE FINANCIAL CORP

CARMAX AUTO OWNER TRUST

CATERPILLAR iNC

CHAFFEYJOINT UNION HIGH SCHOOL DISTRICT

CHARLES SCHWAB

CHEVRON CORPORATION

CITIGROUP INC

CREDIT SUISSE GROUP RK

DEERE & COMPANY

DISCOVER FINANCIAL SERVICES

EMERSON ELECTRIC COMPANY

FANNIE MAE

FEDERAL HOME LOAN BANKS

FLORIDASTATE BOARD OFADMIN FIN CORP

FREDDIE MAC

GM FINANCIAL LEASINGTRUST

GOLDMAN SACHS GROUP INC

HONDA AUTO RECEIVABLES

HONEYWELL INTERNATIONAL

HYUNDÆ AUTO RECEIVABLES

113,835.02

39,343.16

380,274.65

245,452.03

103,802.90

394,859.85

306,644.3t
350,377.30
297,486.99

133,007.57
402,609.0r
220,449.0r

353,520.57

934,774.55

354,098.04
183,578.40

49,77r.10
20t,227.80
362,3 1 1. 18

364,918.97
167,844.72
265,850.29
153,179.89

3,5t7,967.09
824,667.48
403,347.60

2,640,r93.69
478,133.38

384,600.87

259,034.44
280,66L.79
313,924.80

0.24

0.08
0.79

0.51

0.22

0.82

0.64

0.73
0.62

0.28
0.84

0.46
0.73

L.94

0.73

0.38
0.10

0.42

0.75

0.76
0.35

0.s5
0.32
7.29
1.7r
0.84

5.47
0.99

0.80

0.54
0.58
0.65

2.t3o/o

BBB+
3.47o/o

t4.39o/o

AA-
2.760/o

Issuer Summary Credit Quality (S&P Ratings)

FFfü Asset M*nagemËnt LLC Account 97480OOO Page 3



pfmì asset
inanagement

Managed Account Issuer Summary For the Month Ending December 3L' 2O2L

Market Value
of Holdinqs PercentIssuer

IBM CORP

INTER-AMERICAN DEVELOPMENT BANK

INTL BANK OF RECONSTRUCTION AND DEV

JP MORGAN CHASE & CO

KUBOTA CREDIT OWNER TRUST

LOCKHEED MARTN CORP

LOS ANGELES COMMUNITY COLLEGE DISTRICT

LOS ANGELES UNIFIED SCHOOL DISTRICT

MORGAN STANLEY

NESTLE SA

NEW YORK & NEW ]ERSEY PORT AUTHORITY

NISSAN AUTO LEASE TRUST

NISSAN AUTO RECEIVABLES

NOVARTIS AG

PACCAR FINANCIAL CORP

PNC FINANCIAL SERVICES GROUP

SAN DIEGO COUNTY WATER AUTHORITY

SAN JUAN UNIFIED SCHOOL DISTRICT

STATE OF CAUFORNIA

STATE OF CONNECTICUT

STATE OF MARYI-AND

STATE OF MISSISSIPPI

STATE OF WISCONSIN

THE BANK OF NEW YORK MELLON CORPORATION

THE WALT DISNEY CORPORATION

Toyota Lease Owner Trust

TOYOTA MOTOR CORP

UNILEVER PLC

UNITED STATES TREASURY

UNITEDHEALTH GROUP INC

UNIVERSITY OF CALIFORNIA

US BANCORP

VERIZON OWNER TRUST

661,958.98
L,042,962.87
1,105,906.66

663,907.74

207,486.45

353,350.03

255,478.60
t49,627.33

243,394.56

349,2t7.76
L96,t2r.25
185,010.88

2L0,5r7.44
232,928.82

352,762.79
224,983.96
479,856.65

242,452.50
t42,688.75
153,870.00

193,531.65
163,114.05

534,204.70

232,320.36
437,036.95
L29,38t.22
531,960.46
Lt5,0t7.76

22,046,L62.56
t03,646.34
128,515.40
361,335.80

304,178.03

t.37
2.t6
2.29
1.38

0.43
0.73

0.53
0.31

0.s0

0.72

0.41
0.38

0.44
0.48

0.73
0.47

1.00

0.50
0.30

0.32

0.40

0.34

1.11

0.48

0,91
0.27
1.10

0.24

45.7t
0.21
0.27
0.75
0.63

FFM Asçet Management LLC Account 97480000 Page 4



pfmì asset
Ínanagement

Managed Account Issuer Summary For the Month Ending December 31' 2021

Total ç48,216,637.75 100.00o/o

FFM åsset ftrlanagement LLC Account 9748OOOO Page 5



pfmì asset
management

Managed Account Detail of Securities Held For the Month Ending December 3L,2O2L

CITY OF YORBA LINDA - 974BOOOO

Security Type/ Description
Dated Date/Coupon/Maturity CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost
Accrued
Interest

Amortized
Cost

Market
Value

U.S. Treasury Bond / Note

US TREASURY NOTES

DTD 01/15/2020 1.500o/o 0U1512023

US TREASURY NOTES

DTD 0li 15/2020 1.500o/o 0U1512023

US TREASURY NOTES

DID 021 L512020 I'375o/o 021 L5 12023

US TREASURY NOTES

DTD 02129 12016 1.500o/o 0212812023

US TREASURY NOTES

DTD 03/3 1/2016 I'500o/o 03 I 3I I 2023

US TREASURY NOTES

DTD 05/15/2020 0.125o/o 05 I 15 I 2023

US TREASURY NOTES

DTD 06/30/2016 1.37 5o/o 06 I 30 | 2023

US TREASURY N/B NOTES

D-rD 06/30/2021 0.\25o/o 06130 12023

US TRÊASURY NOTES

DTD 08/01/2016 7.250o/o 07 13L12023

US TREASURY NOTES

DTD 09/30/2016 t.37 5o/o 09 130 12023

US TREASURY NOTES

DTD 10/31/2016 t.625o/o 1013U2023

US TREASURY NOTES

DTD lI I rs I 2020 0.250o/o II I 15 I 2023

US TREASURY NOTES

DID 1U1512020 0.250o/o tllI5l2023

US TREASURY NOTES

DTD 11/30/2016 2.125o/o 1u3012023

9t2828729 100.000.00 AA+ Aaa 02103120 02105120 100.414.06 1.36

9\2B2BZ29 400.000.00 AA+ Aaa 021t0120 02110120 40t.42t.88 1.38

972828Z86 500,000.00 AA+ Aaa 03102120 03104120 508.828.13 0.77

972828P79 500.000.00 AA+ Aaa l0l0Ill9 70103119 500.058.59 1.50

9L2B2BO29 500,000.00 AA+ Aaa 09/05/19 09106119 500,449.22 r.47

9L282BZP8 190.000.00 AA+ Aaa 0L106121 0ll0glzl 189.814.45 0.17

912828S35 500.000.00 AA+ Aaa I0l0llL9 10103179 497.734.38 1.50

91282CCKs 875.000.00 AA+ Aaa 07l0Il2l 07102121 872,744.t4 0.25

912828S92 500.000.00 AA+ Aaa 10/03/19 10104179 498.027.34 1.36

9t2828126 500.000.00 AA+ Aaa 01102120 0t106120 495,625.00 1.62

912828T91 500,000.00 AA+ Aaa 10/01/19 10/03/19 502.714.84 r.49

91282CAW1 230.000.00 AA+ Aaa 09127121 09129121 229.631.64 0.33

500.000.00 AA+ Aaa ILlL6l27 1ll17l27 497,0rr.72 0.5591282C4W1

692.93

2,771.74

2.596.81

2,548.34

L.9t6.2t

30.84

18.99

3.O2

2.675.49

r,756.52

7.39t.57

74.66

762.29

100.145.98

400.503.64

503,357.64

500.019.92

500.156.64

189.891.96

499.096.07

873.3tt.20

499.786.07

497.955.34

50t.2t7.94

229,676.20

497.796.44

461.432.67

101,093.75

404.375.00

505.234.40

505,859.40

s06.01s.60

188.901.57

505.859.40

868.984.38

s0s.000.00

506.015.60

508.437.50

228.095.32

495.859.40

467,r57.05

FtM Assçt lr4anagement LLC

9t2828U57 455.000.00 AA+ Aaa 701041t9 10/10179 468.934'38 1'36 850.00

Account 9748000O Paqe 6



pf ml asset
mänägement

Managed Account Detail of Securities Held For the Month Ending December 3L,2OZl

CITY OF YORBA LINDA - 9748OOOO

Security Type/ Description
Dated Date/CouPon/ MaturitY CUSIP

S&P Moody's
Par Rating Rat¡ng

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost
Accrued
Interest

Amoftized
Cost

Market
Value

U.S. Treasury Bond / Note

US TREASURY NOTES

DTD 1 1i30l2016 2.125o/o 71 I 30 I 2023

US TREASURY NOTES

DlD L2l3Ll20IB 2.6250/o 1213112023

US TREASURY NOTES

DI D 0t | 03 I 2017 2.250o/o 12 I 3 1 | 2023

US TREASURY NOTES

DTD 021 r5l202r 0.725o/o 021 15 12024

US TREASURY NOTES

D'tD 0313U20I7 2.I25o/o 0313U2024

US TREASURY NOTES

DlD 05 | 1512014 2.500o/o 051 15 12024

US TREASURY N/B NOTES

DlD 06 | L5 | 2021 0.250o/o 06 I 15 I 2024

US TREASURY NOTES

DTD 0713U20t9 r'750o/o 0713712024

US TREASURY NOTES

DTD 0B/3U2017 I'875o/o 0813U2024

US TREASURY NOTES

DTD 09/30/2019 t'500o/o 09 I 30 I 2024

US TREASURY NOTES

DTD 09/30/2019 1.500o/o 09 | 30 | 2024

US TREASURY NOTES

DID IU17l20l4 2.250o/o LIlL5l2024

US TREASURY NOTES

DTD 0U31i2020 1.375o/o 0r13t12025

US TREASURY NOTES

Dr D 02 | 29 I 2020 L.lZ5o/o 02 I 28 I 2025

9t2B28Us7 925.000.00 AA+ Aaa tll02l27 1ll03l2l 955.82r.29 0.51

9128285U0 125.000.00 AA+ Aaa 0Ll0Bl20 0t109120 t29.926.76 1.60

9t2828V23 1.000.000.00 AA+ Aaa tOlOIlIg l0l02lt9 1,030'585.94 1'50

91282C8M2 s00.000.00 AA+ Aaa 02110127 02l|612l 499.042.97 0.19

912828W71 2s0.000.00 AA+ Aaa 10/01/19 7Ol02lI9 256,738.28 1.50

912828WJs 1.OOO.O00.OO AA+ Aaa 08/09/19 08112119 1.042'539'06 L's7

9L2B2CCG4 480.000.00 AA+ Aaa 0710712t O7l07l2L 477.806.25 0.4L

9L2828Y87 1.000.000.00 AA+ Aaa 08/09/19 l9lL2/tg L,009.023'44 1'56

9128282U3 1.500,000.00 AA+ Aaa O9t05tI9 09106119 1.529.589'84 1'46

9r2828YH7 235.000.00 AA+ Aaa 06117127 0612112l 242,793.55 0.48

9r2828YH7 400.000.00 AA+ Aaa l0l01l|9 10103179 400.453.13 1.48

912828G38 8O0.0OO.OO AA+ Aaa l2lo4l19 12104179 82s,125'00 1'59

9L2828252 550.000.00 AA+ Aaa 02103120 02105120 550.042.97 r.37

L.728.02

9.06

62.t5

236.07

L.357.3L

3.245.86

s6.04

7,323.37

9.556.28

900.62

t.532.97

2.337.02

3,164.74

953.419.10

t27.473.56

L.0t4,375.98

499.322.03

253,365.04

1,02L,t7t.63

478,t69.83

1,004.683.24

1.51s.810.s0

241,530.43

400.249.L7

814.577.50

ss0.026.56

1.009.079.95

949.7r4.89

129.648.44

1.030.000.00

493.515.60

2s7.265.63

1,038.593.80

472,950.00

L.022.343.80

t.537.734.30

238.708.58

406.3L2.48

829,250.00

s56.273.41

1.003.437.50

FFM Åsset Management LLC

9|2B28ZC7 1.000.000.00 AA+ Aaa O3lO2l2O 03104120 L'014'335'94 0'83 3.822.51

Account 97480000 Page 7



pfmì asset
inanagement

Managed Account Detail of Securities Held For the Month Ending December 3t,2OZL

CITY OF YORBA LINDA - 974BOOOO

Secur¡ty Type/ DescriPtion
Dated Date/ Coupon/ Matu r¡ty CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amo¡tized
Cost

Market
Value

U.S. Treasury Bond / Note

US TREASURY NOTES

DrD 0713L12020 0.250o/o 0713U2025

US TREASURY NOTES

DTD 1 1/30/2020 0'37 5o/o lI I 30 | 2025

US TREASURY NOTES

DÍD L213I12020 0'375o/o 1213L12025

US TREASURY NOTES

DÍ D t2 I 37 I 2020 0.37 5o/o 12 I 3t | 2025

US TREASURY NOTES

DI D 0I I 3t I 2021 0'37 5o/o 0 t I 3 I | 2026

US TREASURY NOTES

DTD 021 1612016 t.625o/o 021 1512026

US TREASURY N/B NOTES

DrD ß/3U2021 0.750o/o 0313t12026

US TREASURY N/B NOTES

DrD 0413012021 0.750o/o 0413012026

US TREASURY NOTES

DTD 05i 16/2016 7'6250/o 05 I 15 12026

US TREASURY N/B NOTES

DTD 05 13712021 0.750o/o 05/3t12026

US TREASURY N/B NOTES

DTD 06/3012021 0.875o/o 06130 12026

US TREASURY N/B NOTES

DrD 0713112021 0'6250/o 0713U2026

US TREASURY N/B NOTES

DTD 09/30/2021 0.87 5o/o 09 | 30 | 2026

Security Type Sub-Total

9I2B2CAB7 55.000.00 AA+ Aaa 04105/21 04107121 53.704.49 0.81

97282C424 500.000.00 AA+ Aaa O9l\3l2l 09108/21 493.828.L3 0'67

97282C8C4 245.000.00 AA+ Aaa t0l04l2l 1010612l 240.454.t0 0.82

9I282CBC4 650.000.00 AA+ Aaa 08102121 09l04l2l 644.287.11 0.58

912B2CBH3 650.000.00 AA+ Aaa 03l0Ll2L 0310312t 640,097.66 0.69

9r2828P46 650.000.00 AA+ Aaa 03l0Ll2L 03103121 679.630.86 0.69

9I2BzCAfi 375,000.00 AA+ Aaa 0610212t 06104121 374.853.52 0.76

91282C8W0 370.000.00 AA+ Aaa 0510412t 05105121 368.829.30 0.81

912828R36 500.000.00 AA+ Aaa 06110121 06lt0l2l 521.289.06 0.74

912B2CCF6 500.000.00 AA+ Aaa O6l\2l2t 0610412t 498.945'31 0'79

91282CCtB 2ss.000.00 AA+ Aaa 09103121 09l09l2t 256.324.81 0.76

91282CCP4 130.000.00 AA+ Aaa lll03l2l 7tl04l2l 126.948.05 7.L4

97282CC22 1.000.000.00 AA+ Aaa l2l02l2l 7210612t 984.474.06 r.2r

57.54 53.925.61 53.341.41

764.84 494.287.82 484.843.75

2.s4 240.709.75 237.420.37

6.73 644.8r9.37 629,890.63

7,020.04 647,774.71. 628,875.00

3.989.64 674.654.79 667,070.28

718.58 374,87L.07 367.851.56

475.28 368,984.24 362.600.00

1.054.90 578.864.47 508.359.40

329.67 499.067.45 489.765.60

6.16 256.238.0s 250,935.94

340.01 r27.050.37 126.384.38

2.235.58 984,644.44 982.187.50

63,L62,94 22,0!6,293.77 22,O46'L62,56

FFÍS Åsset ManagemÊnt LLC

21,895,O00.O0 22,L1O,84O.65 L.O7

Account 97480000 Page 8



pfmì asset
inanagement

Managed Account Detail of Securities Held For the Month Ending December 3t,2O2I

CITY OF YORBA LINDA - 9748OOOO

Secur¡ty Type/Description
Dated Date/CouPon/ MaturitY CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amortized
Cost

Market
Value

Supra-National AgencY Bond / Note

INTL BK OF RECON AND DEV NOTE

DID 0412012021 0.L26o/o 0412012023

INTER-AMERICAN DEVEL BK NOTES

D'l D 04 | 24 I 2020 0.500o/o 05 | 24 | 2023

INTL BK RECON & DEVELOP NOTES

Df D tI I 24 I 2020 0.250o/o ll I 24 I 2023

INTER-AMERICAN DEVEL BK NOTES

Df D 09 | 23 I 2021 0.500o/o 09 I 23 I 2024

Secur¡ty Type Sub-Total

459058JV6 340,000.00 AAA Aaa 04ll3l2l 0412012t 339.296.20 0.23

45B1XODM7 570.000.00 AAA Aaa 041L7120 04124120 569.806.20 0.51

459058JM6 775.000.00 AAA Aaa 771L7120 Ltl24l20 773,333.7s 0.32

4581XODZB 480.000.00 AAA Aaa 09ll5l2t 09123121 479.644.80 0.52

2,165,000.00 2,L62,O8O,95 0.4O

84.49 339.543.01 338,076.96

292.92 569.912.49 569.101.1 1

199.13 773,946.99 767,829.70

6s3.33 479,677.27 473.861.76

L,229.87 2,L63,O79.7O 2,148,869.53

Municipal Bond / Note

PORT AUTH OF NY/NJ TXBL REV BONDS

DID 07J0812020 L'086o/o 07/0U2023

CHAFFEY UHSD, CA TXBL GO BONDS

DTD L210512079 2.007o/o 0810U2023

SAN DEIGO CNTY WTR AUTH, CA TXBL REV

BON

DTD 07 | 221 2020 0.593o/o 05 | jtl 2024

CT ST TXBL GO BONDS

DTD 06/1 1/2020 I.99Bo/o 07 | 0U 2A24

WI DEPT OF TRANS TXBL REV BONDS

DrD 07130i2020 o.6240/o 0710U2o24

AZ TRAN BOARD TXBL REV BONDS

DTD 021 l2l 2020 I.95Bo/o 07 I 07 | 2024

SAN JUAN USD, CATXBL GO BONDS

DID 10129i2020 0.702o/o 0810U2024

MD ST TXBL GO BONDS

DTD 08/05/12020 0.510% 0810u2024

73358W4V3 195.000.00 A+ Aa3 07102120 07108120 195,000.00 1.09

1s741 lTJB 180,000.00 AA- Aa1 tll06lI9 72105119 180.000.00 2.00

7974L2DL4 225,000.00 AAA Aa2 07109120 07122120 225.000.00 0.59

20772KJW0 150.000.00 A+ Aa3 05129120 06111120 150.000.00 2.00

977723X60 290.000.00 AAA NR o7ltol20 07130120 290.000.00 0.62

040654XU4 385.000.00 AA+ Aa1 0tlL1t20 02172120 385.000.00 1'96

798306WN2 110,000.00 NR Aa2 L0lt6l20 70129120 110.000.00 0.70

1.058.85

1.500.75

222.38

1,498.50

904.80

3,769.rs

32r.75

19s.000.00

180.000.00

225,000.00

150.000.00

290,000.00

385.000.00

110.000.00

L94.964.66

196,L2r.2s

183,578.40

223.265.25

153,870.00

287,877.20

394,8s9.85

109,091.40

193.531.65

FFM Åsset Management LLf,

574193TO1 195.000.00 AAA Aaa 07123120 08/05/20 t94.945.40 0.52 4t4.38

Account 97480000 Paqe 9



pf mì asset
inanagement

Managed Account Detail of Securities Held For the Month Ending December 3\ 2O2L

CITY OF YORBA LINDA - 974BOOOO

Security Type/DescriPtion
DatedDate/Coupon/Matur¡ty CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amoftized
Cost

Market
Value

Municipal Bond / Note

MS ST TXBL GO BONDS

DTD 08/06/2020 0.5650/o lI/0I12024

cA sT T/E GO BONDS

DfD 0412212020 5.000o/o 03/0U2025

SAN DEIGO CNTY WTR AUTH, CA TXBL REV

BON

DTD 0712212020 0'743o/o 0510U2025

UNIV OF CAL TXBL REV BONDS

DTD 07 | 16 I 2020 0.933o/o 05 I 15 | 2025

FL ST BOARD OF ADMIN TXBL REV BONDS

DTD 09/16/2020 I.258o/o 07 I 07 | 2025

WI DEPT OF TRANS TXBL REV BONDS

DTD 07 I 30 | 2020 0.77 4o/o 07 I 01 I 2025

FL ST BOARD OF ADMIN TXBL REV BONDS

DTD 09|1612020 L258o/o 07107|2025

SAN JUAN USD, CAI'XBL GO BONDS

DTD 1012912020 0.852o/o 0810U2025

LOS ANGELES CCD, CA TXBL GO BONDS

DTD 11/10/2020 0.773o/o 0810u2025

LOS ANGELES USD, CA TXBL GO BONDS

D'lD lU 70 | 2021 1.455o/o 07 / 0t 12026

Security Type Sub-Total

605581M27 165.000.00 AA Aa2 07124120 08106120 165.000.00 0.57

13063DUY2 12s.000.00 AA- Aa2 041t7120 04122120 148.325.00 1.05

797412DM2 260.000.00 AAA Aa2 07109120 07122120 260.000.00 0.74

91412HFM0 130.000.00 AA Aa2 07170120 071t6120 130.000.00 0.93

34t27LAD6 130.000.00 AA Aa3 09103120 091t6/20 130.919.10 1.11

977ï23X78 250,000.00 AAA NR 07110120 07130120 250.000.00 0.77

34127LAD6 27s.000.00 AA Aa3 09103120 091t6/20 275.000.00 1.26

798306WP7 135.000.00 NR Aa2 10116120 70129120 135.000.00 0.85

5443BCYK2 260.000.00 AA+ Aaa 10130120 77170120 260.000.00 0.77

544647FCg 150,000.00 NR Aa3 LllzBl2I 7llL0l2t 150,000.00 1.46

155.38 165.000.00 163,1 14.05

2.083.33 140.186.23 142.688.75

327.97 260,000.00 256.591.40

154.98 130.000.00 128.515.40

817.70 130,671.06 129.469.60

967.50 250.000.00 246,327.50

t,729.75 275.000.00 273,878.00

479.25 135.000.00 133.361.10

837.42 260.000.00 255.478.60

309.19 1s0.000.00 149,627.33

3/634189.50 1.08 L7,547.O3 3ß25,821.95 3þ2L,246.73
3,610/000.00

Federal Agency Commercial Mortgage-Backed Security

FHLI4C MUITIFAMILY STRUCTURED P

DTD 11/01/2015 2.716o/o 0610U2022

FHLMC SERIES KO32 A1

DTD 09/01/2013 3.0t6o/o 021 0I I 2023

3137BLUR7 161.632.81 AA+ Aaa 031071L9 03ll2l|9 161.361.30 2.77 36s.83 161.597.98 762.28L.20

38.709.98 39.130.18

FFM Asset Managernent LLç

3137B4GXB 38.688.37 AA+ Aaa 06lI3lL8 06/18/18 38,780.s6 2.96 97.24

Account 9748OOOO Page 1O



pf mì asset
management

CITY OF YORBA LINDA - 974BOOOO

Security Type/ Description
DatedDate/Coupon/Matur¡ty CUSIP

Managed Account Detail of Securities Held For the Month Ending December 3\ 2O2L

S&P Moody's
Par Rat¡ng Rating

Trade
Dâte

Settle
Date

Original
Cost

YTM

at Cost
Accrued
Interest

Amoftized
Cost

Market
Value

Federal Agency Commercial Mortgage-Backed Security

FHMS K724 A2

DlD 0rl0u20r7 3.0620/o tr10712023

Security lype Sub-Total

3137BTU25 225,000.00 AA+ Aaa 0Ll29l2l 0210212t 240.t96.29 0.58

425,321.L8 440,338.15 1,.62

574.13

L,O37,2O

235.t46.03 230.860.8s

435,453.99 432t272.23

Federal Agency Bond / Note

FREDDIE MAC NOTES

DT D 04 | 20 | 2020 0.37 5o/o 04 | 20 | 2023

FANNIE MAE NOTES

Dr D 05 | 221 2020 0.250o/o 05 I 22 | 2023

FANNIE MAE NOTES

DID 07 | I0 | 2020 0.250o/o 07 I I0 I 2023

FREDDIE IVIAC NOTES

DTD 09 104 12020 0'250o/o 09 I 0812023

FREDDIE MAC NOTES

DTD 121 04 I 2020 0.250o/o L2l 04 | 2023

FEDERAL HOME LOAN BANK NOTES

DfD 041 L612020 0.500o/o 041 1412025

FANNIE MAE NOTES

DÎ D 04 I 24 I 2020 0.6250/o 04 I 22 I 2025

FANNIE MAE NOTES

D-tD 06 | \9 I 2020 0.500o/o 061 L7 12025

FREDDIE MAC NOTES

DID 0712312020 O.375o/o 0712U2025

FREDDIE MAC NOTES

DT D 09 I 25 I 2020 0.37 5o/o 09 I 23 | 2025

Security Type Sub-Total

3137EAEOB 725.000.00 AA+ Aaa 041t7120 04120120 723.187.s0 0.46

3135G0403 595.000.00 AA+ Aaa 05120120 05122120 593.209.05 0.35

3135G05G4 1.000.000.00 AA+ Aaa O7l0Bl20 071t0120 997,850.00 0.32

3137EAEW5 110.000.00 AA+ Aaa 09103120 09104120 110,046.20 0.24

3L37EAFA2 47s.000.00 AA+ Aaa 12/02/20 12104120 474.529.75 0.28

313OAJHU6 840.000,00 AA+ Aaa 04115120 04176/20 835.833.60 0.60

3135G03U5 965.000.00 AA+ Aaa 04122120 04124120 963.012.10 0.67

3135G0423 1.000.000.00 AA+ Aaa 061L7120 06119120 997.930.00 0.54

3137EAEU9 435.000.00 AA+ Aaa O7l2Il20 07123120 432'833'70 0.48

3137EAEX3 495.000.00 AA+ Aaa 09123120 09125120 493.510.05 0.44

s36.20 724,2L5.41 723.697.78

161.15 594,r72.40 592.504.57

1,187.50 998,9r0.27 994.501.00

86.32 110.025.85 709.203.27

89.06 474.698.52 470,444.75

898.33 837.26t.23 824.667.48

1.155.99 963.684.54 951.172.52

r94.44 998.566.66 979,789.00

725.00 433.459.60 423,562.98

505.31 493.888.26 481.013.28

5,539,30 6ß28,882.74 6,550/556.03

FFM Asset Managem*nt LLÇ

6,64O,O00.O0 6,621,94t.95 O.47

Account 9748OOOO Page 11
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pf mì asset
inanagement

CITY OF YORBA LINDA - 974BOOOO

Security Type/DescriPtion
Dated Date/Coupon/MaturiÇ CUSIP

Managed Account Detail of Securities Held For the Month Ending December 3L,2O2L

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM
at Cost

Accrued
Interest

AmoÊized
Cost

Market
Value

Corporate Note

BANK OF AMERICA CORP BANK NOTE

DfD 0112012017 3.124o/o 0U2012023

CHEVRON CORP CORPORATE NOTES

DTD 05/1U2020 l.t4lo/o 0511U2023

BRISTOL.MYERS SQUIBB CO (CALLABLE)

CORP

DTD Ltlt3l2020 0.537vo ltl1312023

PNC BANK NA CORP NOTES (CALLABLE)

DTD 0U2312079 3.500o/o 0112312024

IBM CORP NOTES

DT D 02 | 12 I 2014 3'6250/o 02 I 72 I 2024

UNILEVER CAPITAL CORP CORPORATE

NOrES (C

DTD 09/022018 3.250o/o 0310712024

JPMORGAN CHASE & CO CORPORATE

NOTES (CAL

DTD 031 1612021 0.6970/0 031 t612024

CHARLES SCHWAB CORP NOTES

(CALLABLE)

DTD 03/18/2021 0'7 50o/o 03 I 18 I 2024

MORGAN STANLEY CORP NOTES

(CALLABLE)

DID 041221202t 0.731o/o 041 05 12024

MORGAN STANLEY CORP NOTES

(CALLABLE)

DTD 0412212021 0'73to/o 041 05 12024

BANK OF NY MELLON CORP NOTES

(cALLABLE)

DID 0412612027 0.500o/o 04 12612024

06051GGE3

t66764BVL

1t0122Dï2

693475AV7

4s9200HUB

9047648G7

46647PBZB

8085138N4

61772BAA1

61772BAAL

350.000.00 A- A2 04l0tlt9 04103179 350.752.50 3.06

200.000.00 AA- Aa2 05107120 05lIIl20 200.000.00 1.14

240,000.00 A+ A2 11109120 trlt3l20 240,000.00 0.54

215.000.00 A- A3 t0123119 10125179 227.106.65 2.tl

400.000.00 A- A3 10/03/19 10107179 427,428.00 L.97

110,000.00 A+ A1 05118120 05120/20 119.734.40 1.01

115,000.00 A- A2 03109121 03lr6l2L 115.000.00 0.70

50.000.00 A A2 031L6121 03118127 49.975.00 0.77

30.000.00 BBB+ A1 04179127 0412212I 30.000.00 0.73

95,000.00 BBB+ A1 04120121 04122121 95.110.20 0.69

4.889.93

316.94

177.84

3.302.64

5.598.61

1.132.08

233.79

ro7.29

52.39

165.89

350.208.18 350.377.30

200.000.00 201,227.80

240.000.00 240,003.60

220.742.69 224,983.96

4r3,325.62 42t.479.20

115.159.12 tr'.0l7.76

115,000.00 1r4,733.20

49.981.59 49,77t.10

30.000.00 29.895.84

95.070.94 94.670.16

94,92t.54 93.794.83

FtM Asset Managernent LIC

06406RAS6 95.000.00 A A1 04lt9l2l 0412612r 94,898.35 0.54 85.76

Account 97480000 Page 12



pf mì asset
inanagêfftf;ilt

CITY OF YORBA LINDA. 974BOOOO

Secur¡ty Type/ Description
DatedDate/Coupon/Maturity CUSIP

Managed Account Detail of Securities Held For the Month Ending December 3\ 2O2L

S&P MoodY's

Par Rat¡ng Rating
Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amoftized
Cost

Market
Value

Corporate Note

AMAZON.COM INC CORPORATE NOTES

Df D 05 | I2l 2021 0.450o/o 05 | 12/2024

UNITEDHEALTH GROUP INC (CALLABLE)

CORP N

ùTD 05 | 19 | 2021 0'550o/o 05 | 15 I 2A24

ASTRAZENECA FINANCE LLC (CALLABLE)

CORP

Df D 05 | 28 | 2027 0'7 00o/o 05 I 28 I 2024

JOHN DEERE CAPITAL CORP CORPORATE

NOTES

DTD 06/10/2021 0.450vo 061 07 | 2024

US BANCORP NOTES (CALLABLE)

DTD 07 12912079 2.400o/o 07130/2024

AMERICAN HONDA FINANCE CORPORATE

NOTES

DTD 09/09/2021 0.750o/o 0810912024

BMW US CAPITAL LLC CORPORATE NOTES

DfD 0Bl 1212021 0'750o/o 081 t212024

BMW US CAPITAL LLC CORPORATE NOTES

DID 0Blt2l202l 0.750vo 081t212024

HON EYWELL iNTERNATIONAL (CALLABLE)

NOTE

DTD 08/08/2019 2.300o/o 081 L5 12024

WALT DiSNEY COMPANYT|HE

DTD 09/06/2019 1.7 50o/o 08 I 30 | 2024

JOHN DEERE CAPITAL CORP CORPORATE

NOTES

DTD 09/10/2021 0.6250/o 09 I l0 | 2024

0231358W5 140.000.00 AA A1 05lt0l2L 05lt2l2L 139.795.60 0.50

9L324PEB4 105.000.00 A+ A3 05ll7l2t 0slt9l2t 104,890.80 0.59

04636NAC7 165,000.00 A- A3 0sl2sl2r 0sl2gl2r 164.985.15 0.70

244228V09 125.000.00 A A2 0610712t 0611012l L24,843.75 0.49

91159HHX1 350,000.00 A+ A2 0B/08/19 08172179 354.424.00 2.L3

02665WDY4 105,000.00 A- A3 0910712t 0910912t 104.930.70 0.77

05565E8U8 65.000.00 A A2 0810912t 0glr2l2t 64,994.t5 0.75

05565E8U8 120.000.00 A A2 08ltol2L 0817212t 120.092.40 0.72

4385168W5 180.000.00 A A2 05119120 05120120 189.532.80 r.02

2s4687FK7 430.000.00 BBB+ A2 091031t9 09/06/19 428,245.60 1.84

244228VU0 45.000.00 A A2 09107121 09110121 44.970.75 0.65

85.75

73.79

105.88

37.50

3s2333

245.00

188.23

347.50

1.564.00

2,529.24

86.72

t39.839.24

104.913.50

164,988.10

t24.873.06

352.256.69

704.938.t2

64,994.9t

120.080.43

185.818.97

429.063.03

44.973.77

738,542.46

L03,646.34

163.491.90

123.363.88

361.335.80

103.802.90

64.230.08

118.578.60

185,619.42

437,036.9s

44.480.84

FtM Asset Managem*nt LLÇ
Account 9748OOOO Page 13



pf mì asset
inanag€fft€ut

ôrrv or YoRBA LINDA - 974aoooo

Secur¡ty Type/ DescriPtion
DatedDate/Coupon/Maturity CUSIP

Managed Account Detail of Securities Held For the Month Ending December 3L,2O2L

S&P MoodY's

Par Rating Rating
Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amort¡zed
Cost

Market
Value

Corporate Note

GOLDMAN SACHS GROUP INC CORPORATE

NOTES

DTD 06/ 10/2021 0.6570/o 09 | I0 | 2024

CATERPILLAR FINL SERVICE CORPORAÏE

NOTES

Df D 09 | L4 I 2021 0.6000/o 09 I 73 I 2024

NESTLE HOLDiNGS INC CORP NOTES

(CALLABLE

DTD 09 | 14 | 2021 0'6060/o 09 I L4 12024

BANK OF NY MELLON CORP

DTD l0 l24l20tg 2.I00o/o 7012412024

CITIGROUP INC CORPORATE NOTES

DT D r0 I 30 I 2020 0'77 60/o 10 I 30 I 2024

PACCAR FINANCTAL CORP CORPORATE

NOTES

DTD 11/08/2021 0.900o/o IU0B|2024

TOYOTA MOTOR CREDIT CORP CORP

NOTES

DID 021 13 | 2020 t.800o/o 02 I L3 I 2025

NOVARTIS CAPITAL CORP

DID 021 L412020 t.750o/o 021 1412025

LOCKHEED MARTIN CORP NOTES

(CALLABLE)

DID 02120 I 2015 2.900o/o 0310112025

CITGROUP INC CORPORATE NOTES

DTD 05 1041202t 0.987o/o 051 0712025

C1TGROUP INC CORPORATE NOTES

D'tD 0s 1041202t 0.981o/o 05/0U2025

HONEYWELL INTL CORP NOTES (CALLABLE)

DTD 05/18/2020 1.350o/o 0610U2025

3B141GYE8

14913R2P1

6410624U8

06406R411

t72967MT5

69371RR57

B9236TGT6

66989H4P3

539B3OBEB

L72967MX6

172967î4X6

438516C80

240.000.00 BBB+ A2 06107121 0611012l 240.000.00 0.66

240.000.00 A A2 0910712t 09114121 239.673.60 0.65

355.000.00 AA- Aa3 09107121 091L4121 3s5.000.00 0.61

135.000.00 A A1 07121120 01128120 13s.594.00 2.00

24s.000.00 BBB+ A3 10123120 t0130120 245.000.00 0.78

355.000.00 A+ A1 77102121 rrllgl2L 3s4.978.70 0.90

240.000.00 A+ A1 021L9120 0212t120 239,488.80 1.84

230,000.00 AA- A1 091t8120 09122120 241.299.90 0.62

110.000.00 A- A3 03104121 03l0gl2l 118.339.10 0.95

60.000.00 BBB+ A3 04127121 0510412I 60.000.00 0.98

60.000.00 BBB+ A3 04128121 0510412t 60.118.20 0.93

486.18

428.00

639.47

s27.63

322.L5

470.38

1,6s6.00

L.537.74

1.063.33

98.10

98.10

240.000.00

239.706.09

355.000.00

t35,352.42

24s.000.00

354,979.75

239.679.90

237.956.56

1 16.51 1.10

60.000.00

60.098.s8

96.327.22

237,9s3.52

236.211.60

349,2L7.76

138.525.53

243,395.50

352.762.79

243,589.92

232,928.82

115.084.31

s9.457.84

59,4s7.84

95,042.37

FtM Asset Management LLç

95,000.00 A A2 06107120 06103/20 96.957.00 0.93 106.88
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pfffil asset
management

Managed Account Detail of Securities Held For the Month Ending December 3I' 2OZI

CITY OF YORBA LINDA - 9748OOOO

Security Type/ Description
Dated Date/Coupon/Matur¡ty CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost
Accrued
Interest

Amortized
Cost

Market
Value

Corporate Note

EMERSON ELECTRIC CO CORPORATE

NOTES (CAL

DTD 05/2112015 3.r50o/o 0610U2025

JPMORGAN CHASE & CO CORPORATE

NOTES

DTD 06|0U20ZI 0'824o/o 06/0L12025

AMAZON.COM INC CORPORATE NOTES

DTD 06/03/2020 0.800o/o 06i03/2025

BRISTOL-MYERS SQUIBB CO CORPORATE

NOTES

DfD 07 1 t512020 3.875o/o 081 15 12025

BURLINGTN NORTH SANTA FE CORP NOTES

(cAL

DTD 08/2012015 3'6500/o 0910U2025

ABBOTT LABORATORIES CORPORATE

NOTES (CAL

DTD 0312212017 3'875vo 0911512025

MORGAN STANLÊY CORP NOTES

(CALLABLE)

D-rD I0 | 19 12021 Ll64o/o 7012112025

LOCKHEED MARTN CORP NOTES

(CALLABLE)

D-rD IU2312075 3.550o/o 0UL512026

GOLDMAN SACHS GROUP INC CORPORATE

NOTES

DTD 021 I2l202I 0.855o/o 021 7212026

IBM CORP

DTD 05/15/20 19 3.300o/o 05 I t5 | 2026

2910118G8

46647PCH7

02313sBOB

110122DC9

12189LAY7

0028248M1

6T747YEG6

s398308H 1

3B141GXSB

145,000.00 A A2 09129120 09130120 t60.246.75 0.85

310,000.00 A- A2 0512412t 06l0rl2t 310.000.00 0.82

245,000.00 AA A1 06103120 06105120 244.9L6.70 0.81

151.000.00 A+ A2 09129120 09130120 172.544.68 0.88

205,000.00 AA- A3 05120121 0512412t 227.334.75 1.03

105.000.00 A+ A2 09124120 09128120 720.317.40 0.87

120,000.00 BBB+ A1 r0l14l2l t0lL9l2L 120,000.00 1.16

220.000.00 A- A3 07t21121 07123121 243.678.60 1.08

1s0.000.00 BBB+ A2 02lt2l2l 02lt7l2I 150.352.50 0.81

380.63

272.87

t52.44

2.2t0.47

2,494.17

1.198.02

279.36

3.601.28

495.19

155.9L7.54 153.179.89

310.000.00 306.298.91

244.942.96 24r,732.79

166.699.03 t62,605.41

223,959.45 220.449.0r

116.223.27 1 13.835.02

120.000.00 118.828.56

241.19s.80 238,265.72

150.290.94 t46,647.35

246.058.63 240,479.78

FËM Asset Mänägement LLC

45920ü25 225,000.00 A- A3 07l2u2t 07123121 248.197.50 1.09 948.75
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pf mì asset
mänagement

CITY OF YORBA LINDA - 974BOOOO

Managed Account Detail of Securities Held For the Month Ending December 3\ 2O2L

Secur¡ty Type/Description
Dated Date/Coupon/ Maturity CUsIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost
Accrued
Interest

Amortized
Cost

Market
Value

Corporate Note

ASTRAZENECA FINANCE LLC (CALLABLE)

CORP

DTD 05 | 28 I 2021 7.200o/o 05 / 28 I 2026

CATERPILLAR FINL SERVICE CORPORATE

NOTES

DrÐ 09 I L4 I 202r L't5lo/o 09 I 14 I 2026

]PMORGAN CHASE & CO CORP NOTES

DTD 0712112076 2.950o/o 1010U2026

AMERICAN EXPRESS CO (CALLABLE)

CORPORATE

DID lV04l202l 1.6500/o 7U0412026

Secur¡ty Type Sub-Total

04636N441 145.000.00 A- A3 07lrsl2r 0711912t 145.201.55 r.l7

14913R209 120.000.00 A A2 t1l29l2t rrl30l2l 118.240.80 t.47

46625HRV4 230,000.00 A- A2 rlll9l2r tLl23l2L 243.L03.t0 t.72

02s816CM9 245.000.00 BBB+ A3 77ltgl2l lll23l2l 244.593.30 1.69

1s9.50 745,t82.37 743.152.47

470.t7 L78,272.99 777.886.44

7,696.2s 242,799.L0 242.875.63

640.06 244.602.08 245.452.03

8,926,287,73 1.20 4?,l.5f-,!6 8,867,905,28 8,835,400.078,711,0OO.00

Certificate of Deposit

CREDiT SUISSE NEW YORK CERT DEPOS

DTD 0312312021 0.590vo 0311712023

Security Type Sub-Total

22ss2G3C2 365,000.00 A+

365,000.O0

A1 03lt9l2r 03123/21 36s.000.00 0.s9

365,000.O0 0.59

t,698.87

1,698.87

36s.000.00 364.9t8.97

365,00O.00 364,918,97

Asset-Backed Security

TAOT 2019-A A3

DID 021 13 12019 2.910o/o 07 / L5 12023

GMALT 2O2O-3 A3

DTD 0912912020 0.450o/o 0812U2023

ALLYA 2019-1 A3

DID 021 13 12079 2.910o/o 09 | 1512023

NAROT 2019-A A3

DrD 021 13/2019 2.900o/o 101 15 12023

NALT 2O2O-B A3

DTD 09 I 29 I 2020 0.430o/o t0 / 16 I 2023

89239MD5 772,672.77 AAA Aaa 021051L9 02lL3lI9 L72.652.78 2.9L

362569AC9 180.000.00 AAA Aaa 09122120 09129120 r79.982.76 0.45

02004wAc5 39,145.92 NR Aaa 02105119 02173/19 39.141.19 2.91

65479K D2 82.696.13 NR Aaa 02105119 02ll3ll9 82,683.61 2.90

745.72

24.75

50.63

106.59

112.665.58 113.602.96

t79.990.25 r79.976.08

39.144.76 39.343.16

82,69t.34 83.219.30

184.988,82 185,010.88

FFM Asset ManagemÊnt LIC

65480EAD3 185.000.00 AAA Aaa 09122120 09129120 184.980.96 0.43 35.36
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pfffiì asset
management

Managed Account Detail of Securities Held For the Month Ending December 3I,2O2L

CITY OF YORBA UNDA - 974BOOOO

Secur¡ty Type/Description
Dated Date/Coupon/ Matur¡ty CUSIP

S&P Moody's
Par Rat¡ng Rat¡ng

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amortized
Cost

Market
Value

Asset-Backed Security

BMWLT 2021.1 A3

DTD 03/10/2021 0.290o/o 011 25 I 2024

TLOT 2021-A A3

DTù 0412112021 0390% 04/2212024

GMALT 2021.2 A3

DTD 05 1261 2021 0.340o/o 05120 12024

NAROT 2O2O-B A3

DID 06 | 30 | 2020 0.550o/o 07 / tS 12024

TAOT 2020-C A3

D'tD 07 | 27 | 2020 0.440o/o I0 I 15 12024

HAROT 2020-3 A3

Dr D 09 | 29 I 2020 0.37 0o/o I0 I I8 | 2024

BMWOT 2O2O-A A3

DTD 07 | 15 I 2020 0.480o/o 10 I 25 I 2024

HART 2O2O.B A3

DrD 07 | 221 2020 0.480o/o L2l L6l 2024

vzoT 2020-8 A

Dr D 0B | 121 2020 0. 47 0o/o 02 | 20 | 2025

CARMX 2020-3 A3

DID 07 l22l 2020 0'6200/o 03 | 17 I 2A25

GMALT 2021-3 A4

DTD 08/18/2021 0.500o/o 0712U2025

KCOT 2021-14 A3

DID 041 L4l202l 0.6200/o 0Bl 15 12025

CARMX 2020-4 A3

D'lD L0 12112020 0.500o/o 08/15/2025

HART 2021-A A3

DTD 041281202t 0.380o/o 09/ L5 12025

05591RAC8 115.000.00 AAA Aaa 03102121 03110121 114.996.35 0.29

B923BEACO 130.000.00 AAA Aaa 04ll3l2L 04121127 129.984.83 0.39

3801444C9 245,000.00 AAA NR lslLgl2r 0sl26l2r 244.96t.54 0.35

65479C4D0 727.284.09 AAA Aaa 06123120 06130120 L27.280.60 0.55

89237V485 175.000.00 AAA Aaa 07121120 07127120 t74,986.53 0.44

43813KAC6 260.000.00 AAA NR 09122120 09129120 259.961.81 0.37

09661RAD3 133,060.45 AAA NR 07108120 07115/20 133.050.40 0.48

44933F4C0 210,000.00 AAA NR 071L4120 07122120 209,960.69 0,48

922908449 305.000.00 NR Aaa 08104120 08112120 304.935.95 0.47

14315FAD9 22s.000.00 AAA NR 071L4120 07122120 224,96t.44 0.62

36262XAD6 55,000.00 AAA NR 08ll0l2l 08178/2t 54.998.01 0.50

50117TAC5 110.000.00 NR Aaa 04106121 04174121 109.977.49 0.62

14316HAC6 175,000.00 AAA NR t0lr4l20 10121120 r74.96r.48 0.50

5.56

15.49

25.45

31.11

34.22

34.74

L0.64

44.80

43.80

62.OO

8.40

30.31

38.89

714.997.38 rr4.678.31

129.988.36 129.38r.22

244,969.30 243.879.08

t27.28t.90 727.298.74

174.991.r0 774,767.58

259.973.65 259.034.44

133.053.84 133.007.s7

209.973.60 209,954.39

304.9ss.60 304.178.03

224,973.42 224.957.s8

54,998.20 54.278.22

109.981.21 108.966.34

t74.97r.05 174,775.47

104.990.66 103,970.41

FFM Asset ManagemÊnt LLC

449331AC7 105,000.00 AAA NR 04120121 0412812r 104.988.95 0.38 L7.73
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pfnïl asset
inanagement

CITY OF YORBA LINDA - 9748OOOO

Security Type/ DescriPtion
Dated Date/ Cou pon/ MaturitY

Managed Account Detail of Securities Held For the Month Ending December 3\ 2O2t

CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost

Accrued
Interest

Amort¡zed
Cost

Market
Value

Asset-Backed SecuriÇ

KCOT 2021-24 A3

DfD 071281202t 0.5600/o lUI712025

CARMX 2021-1 A3

DID 0U271202L 0.340o/o 1211512025

CARMX 2021-2 A3

DrD 0412U2021 0.520o/o 0211712026

CARMX 2021-3 A3

DlD 07 l29l202l 0.550o/o 061 t512026

DCENT 2021-41 A1

DID 09 127 I 202L 0'580o/o 09 | 75 I 2026

coMET 2021-43 A3

DID ILl30l202l r.040o/o lU1612026

Security Type Sub-Total

Managed Account Sub-Total

Securities Sub-Total

Accrued Interest

Total Investments

50117X4E2 100.000.00 NR Aaa 07120127 07128121 99.996.23 0.56

14316NAC3 7s.000.00 AAA NR 0Ll20l2t 0rl27l2r 74.98s.18 0.34

143140AC8 160.000.00 AAA NR 04ll3l2t 04l2Ll2L 1s9.965.52 0.52

143T7DAC4 305.000.00 AAA Aaa 07127127 07l29l2l 304.949.83 0.s5

2s46B3CPB 270.000.00 AAA Aaa 0912012t 0912712I 269.942.L9 0.58

14041NFY2 355.000.00 AAA NR LlltSl2r 7713012r 354.9s1.08 7.04

4,234,859.3O 4,234,236.80 0.66

48,046,180.48 48A94,9L5,73 0.95

24.89 99.996.61 98.520.1 1

11.33 74.988.00 74.359.89

36.98 159,970.51 158.639.10

74.56 304.954.25 302.648.51

69.60 269.945.25 265.850.29

377.92 3s4,95t.94 3s3.520.57

L,3Ot.47 4,234þ85,98 42L7,2LL.63

138,667.84 48ß36,823.4L 48,2L6,637.7s

i484g4,gl5'73 O.95o/o $138,667.84 $48,336'823'4L

$48,355,305.59

$48,046,180.48
ç48,2L6,637,75

$138,667.84

FFM Åsset ManaEern*nt LLç Account 97480000 Page 18



pf mì asset
management

CITY OF YORBA LINDA - 974BOOOO

Managed Account Fair Market Value & Analytics For the Month Ending December 3L,2O2L

Security Type/DescriPtion
Dated Date/Coupon/ MaturitY CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amoft Cost

Effective
Duration

YTM

at Mkt

U.S. Treasury Bond / Note

US TREASURY NOTES

DID }tl 7512020 t.500o/o 0Il t512023

US TREASURY NOTES

DfD 0UI512020 1.500o/o 0t/1512023

US TREASURY NOTES

DI D 02 | L5 | 2020 L.37 5o/o 02 I 15 I 2023

US TREASURY NOTES

DT D 02 I 29 I 2016 I'500o/o 02 I 28 I 2023

US TREASURY NOTES

DTD 03/31/2016 l.500o/o 03 | 3t I 2023

US TREASURY NOTES

DTD 05/15/2020 0.125o/o 05 I t5 | 2023

US TREASURY NOTES

DTD 06i30/2016 1.37 5o/o 06130 | 2023

US TREASURY N/B NOTES

DTD 06130 1202t 0'I25o/o 0613A 12023

US TREASURY NOTES

DTD 08/0 1/2016 7.250o/o 07 | 31 I 2023

US TREASURY NOTES

DTD 09/30/20 16 7.37 5o/o 09 / 30 | 2023

US TREASURY NOTES

DTD 10/31/2016 I.6250/o t0 l3tl 2023

US TREASURY NOTES

DID tU1512020 0'250o/o tLlI5l2023
US TREASURY NOTES

DID 11. I 15 | 2020 0.250o/o tt I t5 I 2023

US TREASURY NOTES

DTD 1 1/30/2016 2.72so/o \L I 30 I 2023

US TREASURY NOTES

DTD 1 1/30/2016 2.I25o/o lL/30 | 2023

US TREASURY NOTES

DlD t2l3ll20I8 2'6250/o t2/3I12023
US TREASURY NOTES

DTD 0t/03/2017 2.250o/o I213U2023

9\2B2BZ29

972828229

912828286

9L2B2BP79

912828029

9T282BZPB

912828535

91282CCK5

9L2B2BS92

912828126

912828T91

912B2CAW1

91282CAW1

912828U57

9t2828U57

9128285U0

9LZB2BV23

100,000.00 MoRGAN_S

400.000.00 MERRILL

500.000.00 BNP_PAR

500.000.00 BNP_PARI

500,000.00 BARCTAYS

190.000.00 IPM_CHA

5OO,OOO.OO MERRILL

875.000.00 DEUTSCH

500.000.00 MERRiLL

500,000.00 BARCLAYS

5OO,OOO.OO BNP-PARI

230.000.00 HSBC

500.000.00 Mirsu

45s,000.00 CITIGRP

925.000.00 NoMURA

125,OOO.OO BNP-PARI

1,000.000.00 BNP_PARI

101.09

101.09

101.05

101.17

101.20

99.42

101.17

99.31

101.00

101.20

101.69

99.L7

99.17

T02.67

t02.67

703.72

103.00

101.093.75

404.375.00

505,234.40

505,859.40

506,015.60

188.901.57

505.859.40

868.984.38

505.000.00

506.015.60

508,437.50

228.095.32

495,859.40

467.ts7.05

949.714.89

129,648.44

1,030.000.00

679.69

2.953.72

(3.s93.73)

5.800.81

s,s66.38

(912.88)

Lt25.02

(3.759.76\

6.972.66

10.390.60

5.722.66

(1.s36.32)

0,1s2.32)

(7,777.33)

(6,106.40)

(278.32)

(s8s.94)

947.77

3.871.36

r.876.76

5,839.48

s.858.96

(990.39)

6,763.33

ø.326.82\

5.813.93

8.060.26

7.2t9.56

(1.s80.88)

o,337.04\

5,724.38

(3,704.21)

2,174.88

15,624.02

1.03

1.03

1.11

1.15

r.24

t.37

t.49

1.50

L.57

1.73

1.81

7.87

1.87

1.88

1.BB

1.96

L.97

0.45

0.45

0.44

0.49

0.53

0.55

0.59

0.59

0.61

0.68

0.70

0.70

0.70

0.72

0.72

0.75

o.74

FFM Assct Managemënt LLC
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pf rnl asset
management

Managed Account Fair Market Value & Analytics For the Month Ending December 3t,2021,

cmY oF YoBBA LINDA - 97480000

Security Type/DescriPtion
Dated Date/Coupon/Maturity CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÊ Cost

Effective
Duration

YTM

at Mkt

U.S. Treasury Bond / Note

US TREASURY NOTES

DID 021 t5l202l 0't25o/o 021 15 12024

US TREASURY NOTES

DTD 0313112017 2'125o/o 0313U2024

US TREASURY NOTES

DTD 05/15/2014 2.500o/o 05 | 15 12024

US TREASURY N/B NOTES

DID 061 7512021 0.250o/o 061 L512024

US TREASURY NOTES

DID 0713L12019 l'750o/o 0713U2024

US TREASURY NOTES

DT D 08 | 3L I 20t7 7.87 5o/o 08 | 3 1 | 2024

US TREASURY NOTES

DTD 09/30/2019 t.s00ok 09 I 30 | 2024

US TREASURY NOTES

DTD 09/30/2019 1.500o/o 09130 12024

US TREASURY NOTES

DrD fi11712074 2'250o/o lUl5l2024
US TREASURY NOTES

DID 0U3I12020 1.375o/o 0U3I12025

US TREASURY NOTES

Df D 02 | 29 I 2020 7.725o/o 02 I 28 I 2025

US TREASURY NOTES

DTD 07 13112020 0'250o/o 07 13t12025

US TREASURY NOTES

DrD fl13012020 0.375o/o 1113012025

US TREASURY NOTES

DTD t213U2020 0'375o/o 7213U2025

US TREASURY NOTES

DID L2l 3Il 2020 0'37 5o/o L2/ 3L I 2025

US TREASURY NOTES

DID 0713L1202t 0.375o/o 0U3U2026
US TREASURY NOTES

DTD 021 L612016 t'625o/o 021 75 12026

9L282CBM2

9L2B2BW7r

912828WJ5

91282CCG4

972828Y87

9T2B2B2U3

9L2B28YH7

9I282BYH7

912828G38

9L2B2BZ52

9|2B28ZC7

9r2B2C 87

97282CA24

91282CBC4

9L2B2CBC4

912B2CBH3

912828P46

500.000.00 JPM_CHA

25O,OOO.OO BARCLAYS

1.000,000.00 BNP_PARI

480.000.00 JPM_CHA

1.000.000.00 MERRILL

1.500.000.00 MERRI[L

235,000.00 socGEN

4OO,OOO,OO MERRILL

800,000,00 CITIGRP

55O,OOO.OO MERRILL

1.000,000.00 BNP_PAR

s5.000.00 wELLs_F

500.000.00 HsBc

245.000.00 JPM_CHA

650.000.00 JPM_CHA

650,000,00 MERRILL

650.000.00 BARCLAY

98.70

102.91

103.86

98.s3

r02.23

102.52

101.58

101.58

103.66

101.14

100.34

96.98

96.97

96.91

96.91

96.75

101,70

493,515.60

257.265.63

1.038.593.80

472,950.00

7.022,343.80

1.537.734.30

238,708.s8

406.312.48

829.250.00

556.273.4t

1,003.437.50

53.34L.47

484,843.75

237.420.3r

629.890.63

628.875.00

661,070.28

(5,527.37)

527.35

(3.945.26)

(4.856.25)

t3,320.36

8,L44.46

ø,084.97)

s.859.3s

4,L2s.00

6,230.44

(10.898.44)

(363.08)

(8.984.38)

(3.033.79)

(14.396.48)

ftt.222.66\

(18.560.58)

(s.806.43)

3.900.59

77,422.L7

(5.219.83)

17.660.56

2L.923.80

(2.821.8s)

6.063.31

L4.672.50

6.246.85

(5.642.45\

(s84.20)

(9,444.07)

(3.289.44)

(74,928.74\

o2.899.7L)

(13.s83.91)

2.12

2.20

2.3L

2.45

2.52

2.s9

2.69

2.69

2.79

3.01

3.10

3.s7

3.89

3.97

3.97

4.05

3.98

0.74

0.82

0.8s

0.86

0.87

0.92

0.92

0.92

0.96

1.00

1.01

1, 11

T.I7

I.T7

L.l7

1.19

1.20

FFM Asset Managernent LLÇ
Account 9748OO0O Page 2O



pf ml asset
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Managed Account Fair Market Value & Analytics For the Month Ending December 3\ 2O2l

CITY OF YORBA UNDA - 974BOOOO

Security Type/ DescriPtion
Dated Date/Coupon/Matur¡ty CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÉ Cost

Effective
Duration

YTM

at Mkt

U.S. Treasury Bond / Note

US TREASURY N/B NOTES

DlD 0313L1202L 0.750% 0313712026

US TREASURY N/B NOTES

DID 04130 12021 0.750o/o 04 130 12026

US TREASURY NOTES

DTD 0s/16/2016 l.6250/o 05 I t5 | 2026

US TREASURY N/B NOTES

DTD 0513u202t 0.7s0% 0s13112026

US TREASURY N/B NOTES

DTD 06130 1202t 0.875o/o 06130 12026

US TREASURY N/B NOTES

Dr D 07 I 3U 2021' 0.6250/o 07 I 3 I | 2026

US TREASURY N/B NOTES

9L2B2CBT7

91282C8W0

912828R36

91282CCF6

91282CCJB

9L282CCP4

9L282CCZ2

37s.000.00 JPM_CHA

370.000.00 CABRERA

500,000.00 JPM_cHA

5OO,OOO.OO SIEBERT

255.000.00 MoRGAN_

130.000.00 HsBc

1.000.000.00 MoRGAN_

98.09

98.00

L}t.67

07 0ç

98.41

97.22

98.22

367,8s1.56

362,600.00

508,359.40

489.765.60

250,935.94

126.384.38

982.187.50

(7.001.96)

(6,229.30)

ft2,929.66\

(9,179.7L)

(s.388.87)

(s63.67)

(2,226.s6\

(7.019.s1)

(6,384.24)

(10,505.07)

(9,301.8s)

(5.302.11)

(66s.99)

(2,456.94\

4.tB

4.26

4.23

4.35

4.42

4.57

4.65

t.2t

L.23

t.23

t.23

r.24

r.25

r.26

DTD 0.875o/o

Security Type Sub-Total 22,O46,L62.56 (64678.09) 29'868'79 2.65 0.88
21,895,00O.00

Supra-National AgencY Bond / Note

INTL BK OF RECON AND DEV NOTE

DrD 041201202t 0'1260/o 04120 12023

INTER-AMERICAN DEVEL BK NOTES

Dr D 04 | 24 | 2020 0'500o/o 05 I 24 | 2023

INTL BK RECON & DEVELOP NOTES

DTD IU2412020 0.250o/o 7U2412023

INTER.AMERICAN DEVEL BK NOTES

459058JV6

4581X0DM7

4s905BJM6

4581X0DZB

340.000,00 TD

570,000.00 RBc

775.000.00 TD

480.000.00 JPM_CHA

99.43

99.84

99.07

98.72

338,076.96

569.101.11

767.829.70

473,867.76

0,2r9.24\

(70s.09)

(5,504.05)

(s.783.04)

(1.466.0s)

(B11.38)

(6.LL7.29)

(5,81s.4s)

1.30

1.40

1.90

2.77

0.56

0.61

0.74

0.98

DTD 0.500o/o

Secur¡ty Type Sub-Total 2,148,869.53 (l-3,2Lt.42) (L4'2LO.L7) 1.85 0.73
2,165,000.O0

Municipal Bond / Note

PORT AUTH OF NY/NJ TXBL REV BONDS

DlD 07 10812020 l.0860/o 0710712023

CHAFFEY UHSD, CA TXBL GO BONDS

DTD l2l0s/2019 2.00ro/o 0810U2023

73358W4V3

15741lTJ8

195.000.00 CITIGRP

180.000.00 RBc

100.58

101.99

L96.72L.25

183.578.40

1 t2t.25

3.578.40

r.72t.25

3,578.40

1.49

1.56

0.70

0.74

FFM Asset filanagem#nt LLf,
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CITY OF YORBA LINDA - 9748OOOO

Managed Account Fair Market Value & Analytics For the Month Ending December 3t,2O2L

Security Type/DescriPtion
Dated Date/Cou pon / MaturitY CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÉ Cost

Effective
Duration

YTM

at Mkt

Municipal Bond / Note

SAN DEIGO CNTY WTR AUTH, CA TXBL REV

BON

DID 0712212020 0'593o/o 0510U2024

CT ST TXBL GO BONDS

DID 0611U2020 1.998o/o 07101/2024

WI DEPT OF TRANS TXBL REV BONDS

DID 07 130 I 2020 0.6240/o 07 10t12024

Az TRAN BOARD TXBL REV BONDS

DID 021 1212020 l'958o/o 07 | 0t I 2024

SAN JUAN USD, CATXBL GO BONDS

DfD L012912020 0.702o/o 0810U2024

MD ST TXBL GO BONDS

DTD 08i05/2020 0'5t0o/o 0810U2024

MS ST TXBL GO BONDS

DTD 08/06/2020 0.5650/0 ru0rl2024
CA ST T/E GO BONDS

DI D 04 I 221 2020 5.000o/o 03/0 1/2025

SAN DEIGO CNTY WTR AUTH, CA TXBL REV

BON

DTD 0712212020 0.743o/o 05/0U2025

UNIV OF CAL TXBL REV BONDS

DTD 07 | L6l 2020 0.933o/o 05 I t5 | 2025

FL ST BOARD OF ADMIN TXBL REV BONDS

DrD 091L612020 I.258o/o 0710U2025

WI DEPT OF TRANS TXBL REV BONDS

DTD 0713012020 0'774o/o 0710U2025

FL ST BOARD OF ADMIN TXBL REV BONDS

DTD 09 | t6l 2020 1.258o/o 07 | ot | 2025

SAN JUAN USD, CA TXBL GO BONDS

DTD 1012912020 0.852o/o 0810U2025

LOS ANGELES CCD, CA TXBL GO BONDS

DrD ]:'lß12020 0'773o/o 0810U2025

LOS ANGELES USD, CA TXBL GO BONDS

797412DL4

20772KJW0

977723X60

040654XU4

798306WN2

574193TO1

605581M27

13063DUY2

797412DV2

91412HFM0

34T27LAD6

977t23X78

34727L4D6

798306WP7

54438CYK2

544647FCg

225,OOO.OO MERRILL

150,000.00

290,000.00

38s.000.00

110.000.00

195.000.00

165.000.00

125.000.00

260.000,00

SIEBERT

WELLS_F

JPM_CHAS

KEYBANC

JPM-CHA

WELLS_F

MERRILL

IYERRILL

130.000.00 IPM_CHA

13O.OOO.OO MERRILL

250,000.00 wELLs_F

275,OOO.OO MERRILL

135.000.00 KEYBANC

260.000.OO MERRILL

1s0.000.00 BARCLAY

99.23

102.s8

99.27

102.56

99.77

99.25

98,86

7t4.t5

98.69

98.86

99.s9

98.53

99.59

98.79

98.26

99.75

223,265.25

153.870.00

287,877.20

394.859.85

109.091.40

193.531.65

163.114.05

142.688.75

256,sgr.40

128.515.40

129,469.60

246,327.50

273,878.00

133.361.10

255.478.60

t49.627.33

0.734.7s\

3.870.00

(2.r22.80\

9.859.85

(908.60)

n.4L3.75)

(1.88s.95)

(5.636.2s)

(3.408.60)

(1.484.60)

(1,449.50)

(3,672.s0)

(1,122.00)

(1,638.90)

e,52t.40\

(372.67)

n.734.75\

3,870.00

(2.722.80\

9.8s9.8s

(908.60)

(1,433.01)

(1,88s.95)

2.502.s2

(3.408.60)

(1.484.60)

(1.201.46)

(3,672.50)

(1,122.00)

(1,638.90)

Ø,52t.40)

(372.67)

2.32

2.43

2.48

2.43

2.56

2.57

2.Bt

2.94

3.30

3.33

3.42

3.45

3.42

3.53

3.53

4.37

0.93

0.95

o.92

0.92

1.03

0.80

0.97

0.49

t.t4

t.2B

1.38

7.20

1.38

1.20

L.27

1.51

DTD 1 7.455o/o

FFM Asset M*nagemÊnt LLC
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pf mì asset
management

Managed Account Fair Market Value & Analytics

Next Call

For the Month Ending December 3L,2OZL

CITY OF YORBA LINDA - 9748OOOO

Security Type/ DescriPtion
Dated Date/Coupon/ Matur¡ty

Security Type Sub-Total

CUSIP Par Broker

3,61O,000.Oo

Date
Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amoft Cost

(4,575.22)

Effective
Duration

YTM

at Mkt

3,627.,246.73 (12,942.77'.) 2.85 1.04

Federal Agency Commercial Mortgage-Backed Security

FHLMC MULTIFAMILY STRUCTURED P

DTD 1U01/2015 2.7 L6o/o 061 0112022

FHLMC SERiES KO32 A1

DTD 09i0U2013 3.0t6o/o 0210U2023

FHMS K724 A2

3137BLUR7

3137B4GXB

3137BTU25

161.632.81 JPM_CHAS

38,688.37 BARCLAYS

225,000.00 JPM_CHA

100.40

101.14

102.60

162,28L.20

39,130.18

230.860.85

919.90

349.62

(9.33s.44),

683.22

420.20

(4,28s.18)

0.28

0.52

L.62

r.76

1.95

1.62

DTD 7 3.0620/o

Security Type Sub-Total 432,272.23 (8,065.92) (3,181.76) 1.02 L.70
425,321,L8

Federal Agency Bond / Note

FREDDTE MAC NOTES

D-lD 0412012020 0'375o/o 0412012023

FANNIE MAE NOTES

D't D 05 | 22 | 2020 0'250o/o 05 I 22 I 2023

FANNIE MAE NOTES

DrD 07 | 70 I 2020 0.250o/o 07 | L0 12023

FREDDIE MAC NOTES

DrD 09 10412020 0.250o/o 09 I 0812023

FREDDIE MAC NOTES

DT D LZI 04 | 2020 0'250o/o 12 I 04 | 2023

FEDERAL HOME LOAN BANK NOTES

DTD 04 | L6 I 2020 0'500o/o 04 I 74 I 2025

FANNIE MAE NOTES

DTD 04124/2020 0'6250/o 04 12212025

FANNIE MAE NOTES

Dr D 06 | 19 | 2020 0.500o/o 06/ t7 I 2025

FREDDIE MAC NOTES

DTD 07123/2020 0'375o/o 0712U2025

FREDDIE MAC NOTES

3137EAEO8

313sG0403

3135G05G4

3137EAEWs

3137EAFA2

313OAJHU6

3135G03Us

3r35G0423

3137EAEU9

3137EAEX3

725,000.00

s95,000.00

1.000,000.00

1 10.000.00

475.000.00

840.000.00

965,000.00

1,000,000.00

435.000.00

495.000.00

CITIGRP

CITIGRP

CITIGRP

N4ORGAN-

CITIGRP

CITIGRP

CITIGRP

NOMURA

WELLS_F

CITIGRP

99.82

99.58

99.45

99.28

99.04

98.17

98.s7

97.98

97.37

97.r7

723.697.L8

592,504.57

994.501.00

t09,203.27

470.444.75

824,667.48

951.172.52

979,789.00

423.562.98

481.013.28

509.68

(704.48\

(3.349.00)

(842.93\

(4.085.00)

(1 1.166.12)

(11,839.s8)

(18.141.00)

9.270.72\

02.496.77\

(s18.23)

(1.667.83)

G.409.27)

(822.s8)

Ø,253.77].

í2,s93.7s)

ft2,sr2.02)

(78,777.66\

(9.896.62)

02.874.98\

1.30

1.39

7.52

1.68

t.92

3.26

3.28

3.44

3.53

3.70

0.51

0.55

0.61

0.68

0.75

t.07

r.07

1.10

1.13

1.15

DTD 0.375o/o

Security Type Sub-Total
2.57 0.88

PFM Asset Managernënt LLC

6,640,000.O0 6,55O,ss6.O3 (71,38s.92) (7aF26.71)
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pf ml asset
management

Managed Account Fair Market Value & Analytics For the Month Ending December 3L,2O2L

CITY OF YORBA LINDA. 974BOOOO

Security Type/DescriPtion
Dated Date/CouPon/ MaturitY CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amort €ost

Effective
Duration

YTM

at Mkt

Corporate Note

BANK OF AMERICA CORP BANK NOTE

DTD 0U20120L7 3'ï24o/o 0112012023

CHEVRON CORP CORPORATE NOTES

DTD 05/11/2020 Ll4Lo/o 0511U2023

BRISTOL-MYERS SQUIBB CO (CALLABLE)

CORP

DI D 7ï I 13 I 2020 0'537 o/o LL I L3 | 2023

PNC BANK NA CORP NOTES (CALLABLE)

DID 01123 12079 3.500o/o 0t12312024

IBM CORP NOTES

DTD 021 L2l20t4 3.6250/o 021 1212024

UNILEVER CAPITAL CORP CORPORATE

NOrES (C

DrD 09 | 07 | 20IB 3'250o/o 03 I 07 | 2024

JPMORGAN CHASE & CO CORPORATE

NOTES (CAL

DlD 03 | l6l202L 0.6970/o 03/ L612024

CHARLES SCHWAB CORP NOTES

(CALLABLE)

DT D 03 I L8 I 202t 0'7 50o/o 03 I 18 | 2024

MORGAN STANLEY CORP NOTES

(CALLABLE)

DT D 04 | 22 I 2021 0'7 37o/o 04 I 05 | 2024

MORGAN STANLEY CORP NOTES

(CALLABLE)

DTD 04 12212021 0.731o/o 04 105 12024

BANK OF NY MELLON CORP NOTES

(CALLABLE)

DTD 04126/202t 0'500o/o 04 12612024

AMAZON.COM INC CORPORATE NOTES

DfD os I I2l 2021 0.450o/o 05 I L212024

UNITEDHEALTH GROUP INC (CALLABLE)

CORP N

DTD 05/19/2021 0's50o/o 05 I 75 I 2024

060s1GGE3

166764BVl

L10722DT2

6934754V7

459200HU8

9047648GL

46647P828

808s138N4

6t772BAA7

61772BAAI

06406RAS6

0231358W5

9t324PEB4

350.000.00 MoRGAN_S

200.000.00 IPM_CHA

240.000.00 CITIGRP

215,000.00 MKI'x

400.000.00 MoRGAN_S

110.000.00 us BANC

115.000.00 JPM_CHA

50,000.00 csFB

30.000.00 MoRGAN-

95.000.00 JPM_CHA

9s.000.00 JPM_CHA

140,000.00 IPM_CHA

105.000.00 CITIGRP

12123123

02107124

03t16123

o2178124

04105123

0410s123

03t26124

100.11

100.61

100.00

704.64

105.37

104.56

99.77

99.s4

99.65

99.65

98.73

98.96

98.7L

1.03

1.36

1.86

1.90

2.03

2.03

t.2r

2.12

1,.26

r.26

2.23

2.36

0.38

3.02

0.69

0.54

1.2t

1.05

1.13

0.80

0.96

0.89

0.89

1.05

0.90

1.10

3s0.377.30

20L.227.80

240.003.60

224,983.96

42L.479.20

Its,0L7.76

714,733.20

49,77L.tO

29.895.84

94.670.t6

93.794.83

t38.542.46

103.646.34

(37s.20)

L.227.80

3.60

(2,122.69\

(5.948.80)

Ø,116.64\

(266.80)

(203.90)

(104.16)

ø40.04\

(1,103.s2)

Í,253.74)

0.244.46)

t69.12

r,227.80

3.60

4,24r.27

8.153.58

(141.36)

1266.80)

(210.49\

(104.16)

(400.78)

n.126.7n

Q.,296.78)

0.267.16)

FFM Åsçet Managernent LLC

0slt5l22
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pf ml asset
mänagement

CTTY OF YORBA LINDA - 9748OOOO

Security Type/Description
Dated Date/Cou pon/ MaturitY

Managed Account Fair Market Value & Analytics For the Month Ending December 3t 2021

CUSIP Par Broker
Next Call

Date
Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amoft Cost

Effective
Durat¡on

YTM

at Mkt

Corporate Note

ASTRAZENECA FiNANCE LLC (CALLABLE)

CORP

DT D 05 | 28 I 2021 0.7 00o/o 05 I 28 | 2024

JOHN DEERE CAPITAL CORP CORPORATE

NOTES

DID 061 L0l202r 0.450o/o 061 07 12024

US BANCORP NOTES (CALLABLE)

DTD 07 129 I 2079 2'400o/o 07 | 30 | 2024

AMERICAN HONDA FINANCE CORPORATE

NOTES

DTD 09 109 1202t 0'750o/o 0810912024

BMW US CAPITAL LLC CORPORATE NOTES

DrD 0B I 1212021 0.750o/o 0Bl 1212024

BMW US CAPITAL LLC CORPORATE NOTES

DI D 0B I L2 I 202t 0'7 50o/o 0B I 12 | 2024

HONEYWELL INTERNATIONAL (CALLABLE)

NOTE

DTD 08/08/2019 2.300o/o 0B I 15 I 2024

WALT DISNEY COMPANYTTHE

DTD 09/06/20 19 r'7 50o/o 0Bl 30 12024

JOHN DEERE CAPITAL CORP CORPORATE

NOTES

DTD 09 I I0 I 202t 0.6250/o 09 I 10 I 2024

GOLDMAN SACHS GROUP INC CORPORATE

NOTES

DID 061 l0/202t 0'6570/o 09 I 10 12024

CATERPILLAR FINL SERVICE CORPORATE

NOTES

DTD 09 | 14 I 202t 0'6000/o 09 I 13 | 2024

NESTLE HOLDINGS iNC CORP NOTES

(CALLABLE

DrD 09 | 14 1202L 0'6060/o 09 I t4 I 2024

BANK OF NY MELLON CORP

DrD ß12412019 2.t00o/o 1012412024

04636NAC7

24422EV09

91159HHX1

02665WDY4

O5565EBUB

O5565EBUB

4385168W5

254687FK7

244228VU0

38141GYEB

14913R2P1

641062AU8

06406R411

165.000.00 MoRGAN_

125,000.00 LooP

350.000.00 us_BANcO

105.000.00 BNP PAR

65.000.00 GoLDMAN

120.000.00 MITsU

180.000.00 BNP_PAR

430.000.00 JPM_CHAS

45.000.00 HSBC

240.000.00 GoLDMAN

240.000.00 CITIGRP

355,000.00 IPM_CHA

05128122

06/28124

07 t15124

09tt4123

99.09

98.69

103.24

98.86

98.82

98.82

103.12

t}r.64

98.85

99.15

98.42

98.37

102.61

163,491.90

123.363.88

361.335.80

103.802.90

64.230.08

118.578.60

t85.679.42

437.036.95

44.480.84

237.953.52

236.27r.60

349,2r7.76

138,525.53

o.493.2s)

(1.479.87\

6.911.80

(1.127.80)

(764.07)

(1.513.80)

(3,913.38)

8,79r.35

(489.91)

(2,046.48\

(3,462.00)

(s.782.24)

2,931.53

o.496.20)

(1,509.18)

9.079.tr

0,r3s.22)

(764.83)

(1.501.83)

(199.ss)

7.973.92

Ø92.93)

(2.046.48)

(3,494.49)

(s,782.24)

0.47

2.43

2.41

2.58

2.59

2.59

2.46

2.60

2.67

2.67

2.68

t.70

2.74

1.09

1.00

t.12

1.20

7.2t

L.2l

1.09

1.13

1.06

0.98

1.20

r.22

1. 15

FtM Asset M*nagernËnt LLC

13s.000.00 MoRGAN S 3.173.t\
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pfmì asset
management

CITY OF YORBA LINDA - 974BOOOO

Managed Account Fair Market Value & Analytics For the Month Ending December 3L,2O2L

Security Type/DescriPtion
Dated Date/ CouPon/ Matur¡ty CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÉ Cost

Effective
Duration

YTM

at Mkt

Corporate Note

CITIGROUP INC CORPORATE NOTES

DTD 10/30/2020 0.77 60/o l0 / 30 | 2024

PACCAR FINANCIAL CORP CORPORATE

NOTES

DTD 11/08/2021 0'900o/o |tl09l2024
TOYOTA MOTOR CREDIT CORP CORP

NOTES

Df D 021 13 I 2020 L.B}1o/o 021 t3 /2025
NOVARTiS CAPITAL CORP

DtD 021 14 12020 1.750o/o 021 L412025

LOCKHEED MARTiN CORP NOTES

(CALLABLE)

DID 0212012015 2.900o/o 031 0112025

CITIGROUP INC CORPORATE NOTES

DTD 051041202L 0.98to/o 05/0U2025

CITTGROUP INC CORPORATE NOTES

DrD 051041202L 0.98to/o 0510U2025

HONEYWELL INTL CORP NOTES

(CALLABLE)

DTD 05/18/2020 L'350o/o 06/0U2025

EMERSON ELECTRIC CO CORPORATE

NOTES (CAL

DTD 05 l2tl20t5 3'150o/o 0610112025

JPMORGAN CHASE & CO CORPORATE

NOÏES

DTD 06/0112021 0.824o/o 0610U2025

AMAZON.COM INC CORPORATE NOTES

DrD 061 0312020 0.800o/o 06/03 12025

BRISTOL-MYERS SQUIBB CO CORPORATE

NOTES

DTD 07 | t5 12020 3.87 5o/o 08 I 75 | 2025

BURLINGTN NORTH SANTA FE CORP

NOrES (CAL

DTD 08/20/2015 3.6500/o 09 10112025

t72967Mrs

69371RR57

89236TGT6

66989HAP3

539B3OBEB

172967MX6

172967MX6

438516C80

2910118G8

46647PCH7

0231358O8

1 10122DC9

12189LAY7

245.000.00 CITIGRP

355,OOO.OO MERRÏLL

240,000.00 GoLDMAN

230.000.00 MORGAN_

110,000.00 CITIGRP

60,000.00 CITIGRP

60.000.00 csFB

95.000.00 BNP_PAR

145,OOO.OO MERRILL

310.000.00 IPM_CHA

245.000.00 CITIGRP

151.000.00 WELLS_F

205.000.00 WELLS_F

07l14l2s

12107124

0510u25

03t0712s

0st15l2s

99.35

99.37

101.s0

r0r.27

704.62

99.10

99.10

100.04

105.64

98.81

98.67

707.69

L07.54

243.395.50

352,762.79

243,s89.92

232,928.82

115.084.31

59.4s7.84

59,457.84

95.042.37

153.179.89

306,298.91

241.732.19

162.605.41

220.449.01

11,604.50)

(2,27s.9t\

4.L01.72

(8.371.08)

(3.254.79\

(s42.16)

1660.36)

(1.914.63)

(7,066.86)

(3.701.09)

(3.184.s1)

(9.939.27\

(1.604.s0)

(2,276.96)

3.910.02

(5.027.74\

0,426.79\

(542.16)

(640.74)

(1,284.85)

(2.737.65)

t3.701.09)

(3,2r0.77)

(4,093.62)

2.80

2.82

3.03

2.95

2.80

3.28

3.28

3.27

3.04

3.38

3.38

3.16

3.22

1.01

1.t2

1.31

1.33

1.40

r.26

t.26

r.34

L.45

1.18

1.20

1.68

1.53

FFM Asset M*nagement LLC

0610712s (6,88s.74) (3.s10.44)
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pfmì asset
inanagement

Managed Account Fair Market Value & Analytics For the Month Ending December 3L,2OZI

CITY OF YORBA LINDA - 974BOOOO

Secur¡ty Type/DescriPtion
Dated Date/Coupon / Matu r¡ty CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÉ Cost

Effective
Duration

YTM

at Mkt

Corporate Note

ABBOTT LABORATORIES CORPORATE

NOTES (CAL

DI D 03 I 22 I 2017 3'87 5o/o 09 I L5 I 2025

MORGAN STANLEY CORP NOTES

(cALLABLE)

DrD l0 lI9 12021 1.t64o/o t012t12025

LOCKHEED MARTN CORP NOTES

(CALtABLE)

DID IU?3120I5 3.550o/o 0U1512026

GOLDMAN SACHS GROUP INC CORPORATE

NOTES

Df D 02 | t2 I 202t 0'855o/o 02 I t2 I 2026

IBM CORP

DTD 05/15/2019 3.300o/o 05 I t5 | 2026

ASTRAZENECA FINANCE LLC (CALLABLE)

CORP

Dr D 05 | 28 I 202I t.200o/o 05 | 28 / 2026

CATERPiLLAR FINL SERViCE CORPORATE

NOTES

DTD 09 | t4 I 2021 1.150o/o 09 I t4 | 2026

JPMORGAN CHASE & CO CORP NOTES

DID 07 l2ll20t6 2.950o/o t010L12026

AMERICAN EXPRESS CO (CALLABLE)

CORPORATE

0028248M1

61747YEG6

5398308H1

3B141GXSB

459200t2s

04636N441

14913R209

46625HRV4

02s816CM9

IO5,OOO.OO MERRILL

120.000.00 MoRGAN_

220.000.00 wELLs_F

150.000.00 MERRILL

225,000.00 RBc

145.000.00 JSEB

120.000.00 CABRERA

230,000.00 JPM*CHA

245.000.00 MITSU

06175125

r0115125

04t28126

07t0u26

r0104126

108.41

99.02

108.30

97.76

106.88

98.73

98.24

105.60

100.18

3.25

3.73

3.54

4.04

4.10

4.22

4.58

4.23

4.59

1.53

L.43

r.43

t.42

1.66

1.50

L.54

t.72

1.61

113.835.02

1 18,828.56

238.265.72

146,647.35

240.479.78

t43.152.4r

Lt7,886.44

242.875.63

245.452.03

(6.482.38)

n.t7L.44\

(5,412.88)

(3.705.1s)

(7 ,717.72)

(2.049.t4)

(354.36)

(227.47)

858.73

(2,388.25)

o.t71.44\

(2,930.08)

(3,643.59)

(s.578.85)

(2,029.96)

(386.ss)

76.53

849.95

DTD 1 1.650% 1

Security Type Sub-Total 8,835,400.07 (90,887.66) (32'505.21) 2.68 1.28
8,711¡000.0o

Certificate of DePosit

99.98 364,9\8.97 (81.03) (81.03) 7.20 0.60
CREDIT SUiSSE NEW YORKCERT DEPOS 22552G3C2 36s.000.00 csFB

FtM Asset ManagemËnt LLf,

365,0O0.00 364,9t8,97 (81.o3) (81.03)
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pfml asset
inanagement

Managed Account Fair Market Value & Analytics For the Month Ending December 3L,2O2L

CITY OF YORBA LINDA - 9748OOOO

Security Type/ DescriPtion
DatedDate/Coupon/Maturity CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÉ Cost

Effective
Durat¡on

YTM

at Mkt

Asset-Backed SecuritY

TAOT 2019-A A3

DI D 02 | t3 | 2019 2'9 t}o/o 07 | t5 | 2023

GMALT 2O2O-3 A3

DTD 09 129 12020 0.450o/o 0812112023

ALLYA 2019.1 A3

DTD 021 13 I 20t9 2'910o/o 09 I L5 12023

NAROT 2019-A A3

DTD 021 t3 12019 2.900o/o r0l t512023

NALT 2O2O-B A3

DTD 09 129 I 2020 0.430o/o 10 | t6 I 2023

BMWLT 2021.1 A3

DT D 03 | I0 I 202L 0.290o/o 0 L | 25 I 2024

TLOT 2021.4 A3

DTD 0412u202r 0390% 0412212024

GMALT 2021-2 A3

DrD 05 12612021 0.340o/o 05120 12024

NAROT 2O2O-B A3

DTD 06/30/2020 0.550o/o 07 I t5 | 2024

TAOT 2020-C A3

DID 07 127 | 2020 0.440o/o I0 I 15 | 2024

HAROT 2020-3 A3

DT D 09 | 29 | 2020 0'37 0o/o 70 I t8 I 2024

BMWOT 2O2O.A A3

DID 07 | L5 I 2020 0.480o/o L0 I 25 I 2024

HART 2O2O-B A3

DI D 07 I 221 2020 0'480o/o I2l 16 I 2024

VZOT 2O2O-B A

DI D 08 I L2 I 2020 0.47 0o/o 02 I 20 I 2025

CARMX 2020-3 A3

DTD 07 l22l 2020 0.6200/o 03 I 17 I 2025

GMALT 2021-3 A4

DTD 08/18/2021 0.500o/o 07 | 21 | 2025

KCOT 2021-14 A3

DTD 04 I t4 I 202t 0.6200/o 08 I 75 | 2025

8923944D5

362569AC9

02004wAc5

65479KAD2

65480EAD3

0s591RAC8

89238EACo

3801444C9

65479CADo

B9237VAB5

43813K4C6

09661R4D3

44933FACo

922908AA9

14315F4D9

36262XAD6

50117T4C5

LT2,672.71 MTTSU

180,000.00 WELLS_F

39,745,92 JPM_CHAS

82.696.13 MITSU

185,OOO,OO MERRILL

11s.000.00 MIZUHO

130.000.00 JPM_CHA

24s.000.00 socGEN

r27.284.09 MlzuHo

175,000.00 sMBc

260.000.00 BARCLAY

133.060.45 JPM_CHA

210,000.00 CITIGRP

305.000.00 RBC

225.000.00 BARCLAY

55.000.00 JPM_CHA

110,000.00 IPM_CHA

100.83

99.99

100.50

100.63

100.01

99.72

99.52

99.54

100.01

99.87

99.63

99.96

99.98

99.73

99.98

98.69

99.06

113.602.96

t79,976.08

39,343.t6

83.219.30

18s.010.88

tL4.678.31

t29,38L.22

243.879.08

127,298.14

174,767.58

259,034.44

733.007.57

209,954.39

304,178.03

224.957.58

54.278.22

108,966.34

950.78

(6.68)

207.97

535.69

29.92

(318.04)

(603.61)

(1.082.46)

17.54

(218.9s)

(927.37\

Ø2.83)

(6.30)

(7s7.92\

(9.86)

(719.79)

(1,01 1.15)

937.38

04.t7)

199.00

527.96

22.06

(319.07)

(607.r4\

(1.090.22)

16.24

(223.52)

(939.2L)

G6.27)

(19.21)

(777.57)

(2r.84)

(719.98)

(1.014.87)

0.32

0.48

0.25

0.28

0.62

0.94

7.23

L.24

0.60

0.72

0.97

0.64

0.6s

r.l2

0.72

2.07

2.00

2.36

0.46

2.6t

2.54

0.43

0.43

0.60

0.53

0.55

0.49

0.50

0.49

0.49

0.56

0.63

0.87

O,BB

FFM Asset Managern*nt LLÇ
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pf ml asset
inanagement

Managed Account Fair Market Value & Analytics For the Month Ending December 3L,2O2L

CITY OF YORBA LINDA - 974BOOOO

Secur¡ty Type/DescriPtion
Dated Date/Coupon/Maturity CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amoft Cost

Effective
Durat¡on

YTM

at Mkt

Asset-Backed SecuritY

CARMX 2020-4 A3

DfD 1012U2020 0.500o/o 08/15/2025

HART 2021-A A3

DfD 04 l29l202l 0'380o/o 09/ L5 12025

KCOT 2021-24 A3

DID 07l2Bl20ZI 0.5600/o 1Ut712025

CARMX 2021-1 A3

DT D 0 t I 27 I 2021 0'340o/o 12 I 15 | 2025

CARMX 2021-2 A3

DTD 0412U202r 0.520o/o 0211712026

CARMX 2021-3 A3

DTD 07 1281202t 0.550o/o 06/15/2026

DCENT 2021-41 A1

D'lD 09 127 I 2021 0.580o/o 09 I 15 I 2026

coMET 2021-43 A3

14316HAC6

449331AC7

50117X4E2

14316N4C3

143140AC8

t43t7DAC4

254683CPB

14041NFY2

175.000.00 RBc

105.000.00 BARCLAY

100.000.00 MITSU

7s.000.00 MITSU

160.000.00 MERRILL

305.000.00 RBC

270.000.00 CITIGRP

355.000.00 BARCLAY

99.s3

99.02

98.52

99.15

99.15

99.23

98.46

99.58

174.775.47

703,970.4L

98,s20.1 1

74.359.89

158,639,10

302,648.5L

265,8s0.29

353,520.57

(786.01)

(1.018.54)

ß,476.12)

(62s.29)

ß,326.42',r

(2.30L.32)

(4.091.90)

(1.430.51)

(795.58)

(1.020.25)

(1,476.s0)

(628.11)

(1,331.41)

(2,305.74)

(4.094.96)

0,43r.37\

r.72

1.53

2.36

t.20

t.29

2.14

2.68

2.82

0.63

0.6s

0.95

0.56

0.73

o.73

0.91

1.13

DTD 1 L040o/o

Security Type Sub-Total

Managed Account Sub-Total

Secur¡ties Sub-Total

Accrued lnterest

Total Investments

4,234,859,3O

48,046,180.48

$48,046,180.48

4,2L7,2LL,63 (17,O25'r7) (17,L74.35)

48,2L6ß37.75 (278,277.98) (120,185.66)

($278,277,9a) ($120,185.66)

t.32 0.76

2.4A 0.95

2.4a o.950/o
$48,2L6,637.75

$138,667.84

$48,355,305.59

FFM Asset Managernent LLC
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pfml asset
manägement

Managed Account Security Transactions & Interest For the Month Ending December 3t,2O2L

CITY OF YORBA UNDA . 9748OOOO

Transact¡on Type
Trade Settle

Principal
Proceeds

Accrued
Interest

Realized G/L
Cost

Realized G/L
Amort Cost

Sale
Methodon

r2102/2L r2l06l2t us TREASURY N/B NOTES

DTD 0913012027 0.875o/o

Transaction Type sub-Total

CUSIP

9\2B2CCZ2

Par

1,000.000.00 (984,414.06) (1,610.58)

1,OOO,0OO.OO (9A4,4L4.O6) (1,610'58)

Total

(986,024.64],

(9a6,O24.64)

BUY

INTEREST

t2l0v2t l2l01l2L

tzt0u2t
12t07l2t

Lzl0u2t

t2l0rl2r

r2l0u2t

t2l03l2t

r2l04l2l

tzl07l2t

t2l0!2r
L2t0tl2t

t2l2sl2t

7212512r

12l2sl2t

r2l03l2t

Lzt04l2t

1210712r

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

2,283.75

2.03

t,277.20

64t.25

574.13

433.56

105.45

980.00

s93.75

276.56

56.83

33.25

27.25

2,283.75

2.03

L.277.20

641.25

574.13

433.56

105.45

980.00

s93,75

276.56

s6.83

33.25

2t.25

L2t0tl2r 1210u27 EMERSON ELECTRIC CO CORPORATE

NOTES (CAL

DID 0sl2V20ts 3.150vo 06/0t12025

MONEY MARKET FUND

JPMORGAN CHASE & CO CORPORATE

NOTES

DrD 061 0Ll202l 0.824o/o 061 0712025

HONM¿VELL INTL CORP NOTES

(CALLABLE)

DTD 05/18/2020 7'350o/o 0610U2025

FHMS K724 A2

DrD 0U0L12077 3'0620/o 1t10112023

FHLMC MULTIFAMILY STRUCTURED P

DTD 1U01l201s 2.716o/o 0610112022

FHLMC SERIES KO32 A1

DTD 09/01/2013 3.0t6o/o 0210U2023

AMAZON.COM iNC CORPORATE NOTES

DI D 06 | 03 I 2020 0. B00o/o 06 I 03 | 2025

FREDDIE MAC NOTES

DfD 1210412020 0.250o/o 12104 12023

JOHN DEERE CAPITAL CORP

CORPORATE NOTES

DTD 06 I L0 I 2021 0.450olo 06 I 07 | 2024

KCOT 2021-14 A3

D-tD 041 L4 I 2021 0.62o0/o 08 I \s 12025

HART 2021-A A3

DrD 04 I 2B | 202t 0.380o/o 09 | ts | 2025

CARMX 2021-1 A3

DTD 0I I 27 | 2021 0.340o/o l2l t5 | 2025

2910118G8

MONEYOOO2

46647PCH7

438516C80

31378TU25

3137BLUR7

3137B4GXB

02313sBOB

3137EAFA2

24422EV09

50117TAC5

4493314C7

14316NAC3

14s.000.00

0.00

310.000.00

95,000.00

225,000.00

191.559.64

41.955.39

245.000.00

475.000.00

125.000.00

110.000.00

105.000.00

75.000.00

tzlrsl2L

1211517r

t2n5l2r

12lrsl21

r2tt5l2r

Lzlrsl2r

FtM Åsset Management LLC Account 97480000 Page 30



pf mì asset
management

Managed Account Security Transactions & Interest For the Month Ending December 3L 2021,

CITY OF YORBA LINDA - 9748OOOO

Transaction Type
Trade Settle

Principal
Proceeds

Accrued
Interest

Realized G/L
Cost

Realized G/L
AmoÉ Cost

Sale
Method

TNTEREST

tzlt5l2r

tzltsl2t

LzlL5l21

r2l75l2L

r2lLsl2t

12lLsl2I

tzlL5l2L

12lIsl2l

l2lrsl2t

Lzltsl2r

r2l15lzt

tzlLsl2I

r2lrsl2t

r2ltsl2L

t2lL7l2r

t2ltgl2l

L2l20l2t

tzltsl2t

L2lrsl2L

12lrsl21

LzlL5l2l

r2l15l2L

t2lrs/21

t2/rsl2I

tzlLsl2t

tzlts/2r

tzlt5l2r

r2lt5/2t

l2ltsl2L

t2lLslzt

tzl15l21

r2lt7l2r

r2lL8l2I

72120121

CUSIP

654BOEAD3

143140AC8

9I2B2CCG4

B9237VAB5

02004wAc5

B9239AAD5

44933FACo

50 1 17XAE2

14316HAC6

65479KAD2

L4377DAC4

65479CAD0

254683CP8

14315FADg

3135G0423

43B13KAC6

36262XAD6

Par

18s.000.00

160.000.00

480.000.00

17s,000.00

46,155.05

728,852.L4

210.000.00

100,000.00

175,000.00

95,28r.75

30s.000.00

L37.L60.99

270,000.00

225.000.00

1,000,000.00

260.000.00

s5,000.00

66.29

69.33

600.00

64.L7

111.93

312.47

84.00

46.67

72.92

230.26

L39.79

62.87

130.50

116.25

2.500.00

80.17

22.92

66.29

69.33

600.00

64.r7

111.93

372.47

84.00

46.67

72.92

230.26

739.79

62.87

130.50

Ll6.2s

2.500.00

80.17

22.92

Descri

NALT 2O2O-B A3

DrD 0912912020 0.430% 101t612023

CARMX 2021-2 A3

DrD 0412U202L 0.520o/o 02/1712026

US TREASURY N/B NOTES

DrD 06 | 15 I 202L 0.250o/o 06 I LS I 2024

TAOT 2020-C A3

DrD 07 | 27 I 2020 0.440o/o l0 | L5 | 2024

ALLYA 2019-1 A3

DrD O2lI3lzOIs 2.9L0Vo A917s12023

TAOT 2019-A A3

DrD 021 13/2019 2.9L0o/o 07 | 1512023

HART 2O2O-B A3

DI D 07 I 22 I 2020 0.480o/o 12 I 16 | 2024

KCOT 2021-2A A3

DTD 0712812021 0.5600/o IU17/2025
CARMX 2020-4 A3

DrD to/2u2020 0.500% ogl1sl202s
NAROT 2019-A A3

DTD 021 13 l20tg 2.900o/o I0l t512023

CARMX 2021-3 A3

D-tD 07 I 28 I 202t 0. 550o/o 06 I 15 I 2026

NAROT 2O2O-B A3

DTD 06/30/2020 o.sso% 07l7sl2o24

DCENT 2021-A1 A1

DID 09 I 27 / 2021 0.59oo/o 09 I L5 | 2026

CARMX 2020-3 A3

DrD 07 l22l 2020 0.6200/o 03 / 17 I 2025

FANNIE MAE NOTES

Df D 06 | 19 / 2020 0. 500o/o 06 I 17 | 2025

HAROT 2020-3 A3

DTD 09 129 I 2020 O.37 0o/o l0 / LB | 2O24

GMALT 2021-3 A4

DTD 08/18/2021 o.s0o% 07l2u2o2s

Total

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00
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pf ml asset
management

Managed Account Security Transactions & Interest For the Month Ending December 3L,ZOZL

CITY OF YORBA LINDA - 974BOOOO

Transaction Type
Trade Settle

Principal
Proceeds

Accrued
Interest

Realized G/L
Cost

Realized G/L
Amoft Cost

Sale
Method

INTEREST

t2l20l2t

12l20l2r

7212012t

t2l20l2I

tzl2sl2t

t2l2sl2r

12l29l2L
r2l3!2t

tzl3u2L

72l3u2L

t2l3!21

tzl3tl2t

r2l3!21

12t20l2r

12l20l2L

tzl20l2t

t2l20l2t

12/2s/21

12l2sl2r

12129/2r

t2l31l2L

tzl3!2L

12l31l2L

1213l/27

t2l3Ll2L

t2l31l2L

CUSIP

922908AA9

B923BEACO

362s694C9

380144AC9

05591RACB

09661R4D3

MONEYOOO2

912B2CCJB

9t2828V23

912B2CCK5

9L2B2CBC4

9128285U0

912828S35

Par

305,000.00

130,000.00

180.000.00

245.000.00

1 15,000.00

143,306.88

0.00

255.000.00

1.000.000.00

875.000.00

895,000.00

125.000.00

500.000.00

tot9t9,27t.84

119.46

42.25

67.s0

69.42

27.79

57.32

r.27
1.1 15.63

11,2s0.00

546.88

t,678.I3

1.640.63

3.437.50

Total

119.46

42.25

67.50

69.42

27.79

57.32

L.27

1.115.63

1 1.2s0.00

s46.BB

t,678.13

1.640.63

3.437.50

32p43.33

Descri

vzol 2020-8 A

DID 0B/ 1212020 0.470o/o 02120 12025

TLOT 2021-A A3

DTD 04 | 2L | 202L 0.390o/o 04 | 221 2024

GMALT 2O2O-3 A3

DrD 0912912020 0.450o/o 0812U2023

GMALT 2021.2 A3

DTD 05 | 26 | 2021 0. 340o/o 05 | 20 | 2024

BMWLT 2021-1 A3

DlD 03 I L0 I 202L 0.290o/o 0 L | 25 I 2024

BMWOT 2O2O.A A3

DTD 07 | 15 I 2020 0.480o/o 10 I 25 | 2024

MONEY MARKET FUND

US TREASURY N/B NOTES

DID 061301202L O.B75o/o 06/3012026

US TREASURY NOTES

DID 0110312017 2.250o/o 1213712023

US TREASURY N/B NOTES

DID 061301202L 0.125o/o 06/3012023

US TREASURY NOTES

DTD 1213U2020 0.375o/o L2l3U202s

US TREASURY NOTES

DTD 12l3tl20|B 2.6250/o I213U2023

US TREASURY NOTES

Df D 06 I 30 I 2016 L.37 5o/o 06t3012023

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Transaction Type Sub-Total o.oo 32p43.33

PAYDOWNS

7210]/2t

t2l0t/2t

r2llsl2t

t2l25l2L

t2l25l2l

12lt5l2r

0.00

0.00

0.00

(7.78)

s0.27

1.91

FHLMC SERIES KO32 A1

DTD 09/0 1/2013 3.0760/o 02/ 0t I 2023

FHLMC MULTIFAN4ILY STRUCTURED P

DTD 1 1/0 1/2015 2.7 L6o/o 06 I 0Il 2022

NAROT 2019-A A3

DID 021 l3l20tg 2.900o/o t1l t512023

3137B4GXB

3 137BLUR7

65479K4D2

3.267.02

29,926.83

12.585.62

3.267.02

29,926.83

12,585.62

3,267.02

29,926.83

12,585.62

0.00

0.00

0.00
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management

Managed Account Security Transactions & Interest For the Month Ending December 3\ 2OZI

CITY OF YORBA LINDA - 974BOOOO

Transaction Type
Trade Settle

Principal
Proceeds

Accrued
Interest

Realized G/L
Cost

Realized G/L
AmoÊ Cost

Sale
Method

PAYDOWNS

rzlrslzt

Lzl15l2t

tzlrsl2r

t2125/2r

tzl15l¿L

Lzl15l2L

r2ltsl2r

12l2sl2t

CUSIP

65479CAD0

89239AAD5

02004wAc5

09661RAD3

9,876.90

L6,I79.43

7.009.13

70,246.43

89,091.36

9,876.90

16,t79.43

7,009.13

70,246.43

89,091.36

Secu

NAROT 2O2O-B A3

DrD 06130/2020 0.550o/o 07 / 75 12024

TAOT 2019-A A3

DTD 021 7312019 2.970o/o 07 I 1s12023

ALLYA 2019-1 A3

DrD 021 l3l20l9 2.910o/o 09 I 15 12023

BMWOï 2020-A A3

DTD 07 | ts 12020 0.480o/o t0 /2s / 2024

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Par Total

9,876.90

16.t79.43

7,009.13

L0.246.43

89,091.36 49.24

0.27

2.95

0.85

0.77

Transact¡on Type Sub-Total 0.o0 0.oo

SELL

I2IO2I2T L2IO6I27 US TREASURY NOTES

DTD ñ) l)el)01 9 2.375o/o

Transaction Type Sub-Total

Managed Account Sub-Total

Total Security Transactíons

9128286G0 1,000,000.00 1.036,796.88

1,000,000.00 1,036,796.88

6,363.95 1,043,160.83

1,043,160.83

1.054.69 L9.269.87 FrFO

1/054.69 
'9,269.87

ã) l)ql)î)4

6,363,95

L LA74,L8 36,796,7O L7827O.88 1,103.93 L9,269.87

ç[4LA74,L8 $36,796.70 $178,270.88 $1,103.93 çL9,269.87

FFM Asset M*nagemënt LLC Account 9748OOOO Page 33



City of Yorba Linda
CERBT Strategy I
Entity #: SKB0-69081047 53401
Quarter Ended December 31, 2021 ^M"CAIPERS

Market Value Summary:

Beginning Balance

Contribution

Disbursement

Transfer ln

Transfer Out

Investment Earnings

Administrative Expenses

Investment Expense

Other

Ending Balance

FY End Contrib per GASB 74Para2Z

FY End Disbursement Accrual

Grand Total

QTD
Current Period

Fiscal
Year to Date

$1,705,696.35

0.00

0.00

$r,705,696.35

QTD
Current Period

73,537.372

0.000

0.000

0-000

0_000

73,537.372

22.t22464

23.t94957

Fiscal
Year to Date

$r,626,828.r0

0.00

0.00

0.00

0.00

79,227.52

(207.5r)

(r5r.76)

0.00

$r,633,848.68

0.00

0.00

0.00

0.00

72,562.r8

(4r2.70)

(30I.81)

0.00

73,537.372

0.000

0.000

0-000

0.000

73,537.372

22.2t7933

23.r94957

Unit Value Summary:

Beginning Units

Unit Purchases from Contributions

Unit Sales for Withdrawals

Unit Transfer In

Unit Transfer Out

Ending Units

Period Beginning Unit Value

Period Ending Unit Value

$r,705,696.35

0.00

0.00

$r,705,696.35


