
Treasure/s Report
Summary of lnvestment Portfolio Holdings

September 30, 2021

Purpose
Yield to

Or¡ginal Cost Amortized CoslI nvestment Market Value

Cash and Money Market Accounts

Bank of lhe West 1

US Bank2

Petly Cash

Total Cash and Money Market Accounts

Local Agency lnvestment Fund (LAIF)

California Asset Management Program (CAMP)

Managed lnvestment Portfolio

U.S. Treasury Bonds / Notes
U.S. Govemment Agency Securities
U.S. Govemment Agency Collateralized Mortgage
Supra-National Agency Bonds / Notes
Mun¡cipal Bonds / Notes
Corporate Notes
Cert¡ficates of Depos¡t
Asset-Backed Securities

Total Managed lnvestment Portfolio

C¡ty Operations

lnvestment Safekeeping

Petty Cash at City Facilit¡es

Short-Term lnvestment

Short-Term lnvestment

Medium-Term lnvestment
Medium-Term lnvestment
Medium-Term lnvestmenl
Medium-Term lnvestment
Med¡um-Term lnveslment
Med¡um-Term lnvestment
Medium-Term lnvestment
Medium-Term lnvestment

0.55%

0.02o/o

0.00%

0.540/o

0.2,to/.

0.05%

9,635,664.50

r93,968.72

13,070.00

$ 9,635,664.50

193,968.72

r3,070.00

$ 9,635,664.50

1 93,968.72

13,070.00

1.14%
0.47%
1.73o/o

O.40o/o

1.060/o

1.23Vo

1.37o/o

0.80%

9,842,703.22

25,287,536.46

380,924.10

21,785,824.44
6,621,941.95

484,921.14
2,162,080.9s
3,484,189.50
8,042,827.83
1,550,000.00

9,842,703.22

25,287,536.46

380,924.10

9,842,703.22

25,287,53ô.46

380,924.10

21,679,360.52
6,627,764.47

481,446.35
2,162,805.34
3,477,076.49
7,998,639.28
1,550.000.00
4.404.260.29

21,975,598.44
6,612,995.80

480,755.22
2,164,549.03
3,509,113.95
8,057,443.68
'1,565,955.22

4,417,939.31103.63

'1.01o/ot48,535,889.44$48,381,352.74S48,784,350.65

Total Pooled lnvestmellt Ponfolto 0.71?" $ 84,047,053.22 $ 83,892,516.52 $ 84,295,514,43

Fiscal Agent Money Mark€t Accounts

U.S. Bank Federated Government Obligation Fund
U.S. Bank Federated Govemment Obligat¡on Fund

Total Fiscal Agent Money Market Accounts

Successor Agency Bond Funds
Library Bond Funds

195.90
1 1.16

195.90
1 1.16

0.020/o

0.01%

0.02%

195.90
r 1.16

207.06 207.06 207.06

Total Cash and lnvestments 84,047,260.28 $ 83,892,723.58 $ 84,295,72't.49

I lnterest eamed on the C¡ty's depos¡ts w¡th Bank of the West is limited lo lhe lotal amount of banking fees charged each month.

' This is the balance of the funds cunently under management by the C¡ty's extemal ¡nvestment advisor, PFM, that are not cunenily invested.

Composition of Pooled lnvestment Portfolio Pooled lnvestment Portfol¡o Balances by Fund

¡ Cash and Other Liquid
Funds

. U.S. Government
Obligations

0% rsupra-NationalAgency
Bonds / Notes

. Municipal Bonds / Notes

. Corporate Notes

¡ Commerc¡al Paper

. Certificates of Deposit

" Asset-Backed Securities

¡ General Fund (lncluding
Operating Reserves)

r Special Reserve Funds

. Library Funds

. Landscape Maintenance
Assessmenl District Fund

. Successor Agency Funds

Other Funds

It hes been ver¡fied that the C¡ty's investment portfol¡o is in conformity with the C¡ty's investment policy. This Treasurels Reporl accuretely reflects all cash and
investments of the City as of the month-ended date shown above. Cash on hand is projected to be adequate to fund all anticipated expendilures for the next six months.

Verified By:

<_24^ I/>-
Approved By:

Sophia Leung, F¡nãncial Services Àlánager
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Dianna Honeywell, Finance



Cash Balances by Fund r

September 30,2021

Beginning
Balance

EndingFund Receipts Disbursements
Balance

General Fund and Spec¡al Reserve Funds

101 General Fund (lnclud¡ng Operating Reserves)
102 Special Reserve Funds

Total General Fund and Special Reserve Funds

Library Special Revenue Funds

202 Library Fund
203 Library Reserve Fund
204 Library Bond Fund

Total Library Special Revenue Funds

Other Special Revenue Funds

20'l Landscape Maintenance Assessment District 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 Maintenance and Rehabilitation Fund
214 Traff¡c Safety Fund
215 Citizens' Option for Public Safety (COPS) Fund
2'16 SB-2 Fund
217 COVID-1g Grant Fund
218 ARPA Fund

Total Other Special Revenue Funds

Capital Projects Funds

40'l Capital lmprovements Fund
402 Park ln-L¡eu Fund
403 Master Plan of Drainage Fund
404 Traffic Mitigation Fund
405 Traffic Signal lmprovement Fund
406 Parking ln-Lieu Fund
407 Lighting & Signal Poects

Total Capital Projects Funds

Enterprise Funds

501 Black Gold Golf Gou¡se Fund

Total Enterprise Funds

Agency Funds

701 Miscellaneous Trust & Agency Funds
702 SuccessorAgencyFunds

Total Agency Funds

lnvestment Earnings and Amortization Pending Distribution'?

$ 17,956,400.43 $ 11,534,151.82 $ (3,490,854.91) $ 25,999,697.34
11.891 ,493.69 11 ,493.69

29,847,894.'t2 11,534,151.82 (3,490,854.91) 37,891,191.03

3,695,935.I 0
29,'t52.32

247.00

1 16,649.62 (8e6,366.62) 2,916,218.10
29,152.32

247.00

3,725,334.42

5,825,820.34

1,354,249.48
181 ,300.63

30,649.43
1,078,612.18

158,526.53
4,662,069.78
3,392,189.92
1,334,990.37

6,599.84

(107,730.00)
(260,467.11)

3,104,880.99

I 16,649.62

42,151.29

't 10,000.00
25,471.00

146,434.97
229,079.89
I 15,136.79

3,660.39
73,799.66

106,529.00
54,957.82

(7,710.35)

(1,140.00)

5,696,551.71

'1,354,249.48
181 ,300.63
1 10,000.00
48,410.08

1,078,6'.t2.18
'157,386.53

4,808,504.75
3,621,269.81
1,450,127.16

10,260.23
73,799.66
(1,201.00)

(205,50e.29)
3,104,880.99

(896,366.62) 2,945,617.42

(171,4't9.921

20,761,692.38

(182,971 .65)
7:t62,373.62
4,997,277.64

734,552.82
1,018,986.15

27,97't.65

907,220.81

180,500.00

(180,270.27) 21,488,642.92

(1 17,798.60)

771 081.68 197,588.38

(120,270.25)
7,'t62,373.62
4,997,277.64

734,552.82
1 ,018,986.1 5

27,971.65
968,670.06

14,529,271.91 378,088.38 (r17,798.60) 14,789,561.69

1,01 9,502.11 933,657.05 (840,649.18) 1,1 12,509.98

'|,019,502.11

4,016,655.43

933,657.05

44,000.89
74.38

44,075.27

78,497.95

6.441 ,436.49

(840,649.18) 1,1 12,509.98

(1,312,406.28) 2,748,250.04
2,651 ,432.7413.790 ,078.13)

15,102,484.411 5,399,682.78

265,517.76

10,458,091.92

187,019.81

Total Cash - All Funds $ 80,528 6.67 $ 13,992,340.90 $ .99 $ 83,892,723.58

1 
The cash balances by fund shown ¡n the table above are prelim¡nary and may not reflect adjusting journal entries,

2 lnvestment earnings and amortizations are recorded in a hold¡ng account monthly, but are allocated to the C¡ty's var¡ous Funds quarterly.
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pfm

CITY OF YORBA LINDA. 974BOOOO

Opening Market Value

Maturities/Calls

Principal Disposit¡ons

Principal Acquisitions

Unsettled Trades

Change in Current Value

Closing Market Value

Interest/Dividends/Coupons Received

Less Purchased Interest Related to Interest/Coupons

Plus Net Realized Gains/Losses

Total Cash Basis Earninqs

Ending Amortized Value of Securities

Ending Accrued Interest

Plus Proceeds from Sales

Plus Proceeds of Maturities/Calls/Principal Payments

Plus Coupons/Dividends Received

Less Cost of New Purchases

Less Beginning Amortized Value of Securities

Less Beginning Accrued Interest

Total Accrual Basis Earnings

Managed Account Summary Statement

$48,883,530.97

(46,951.39)

(2,615,477.L7)

2,720,2r9.47
0.00

(156,977.29)

$48,784,350.65

Maturities/Calls

Sale Proceeds

Coupon/Interest/Dividend Income

Principal Pa,/ments

Security Purchases

Net Cash Contribution

Reconciling Iransactions

For the Month Ending September 30, 2021

0.00

2,628,040.8r
37,893.04

46,951.39

(2,727,778.03)
(3e2.3e)

0.00

50,456.74 Closing Cash Balance
(1,ssB.s6)

30,707.29

$79,605.47

$L93,96A.72

48,38r,352.74

Lr4,803.72

2,628,o4o.Br
46,957.39

37,893.04

(2,727,778.03)
(48,293,977.86)

(114,298.80)

$78,987.01

Transaction Summary - Managed Account Cash Transactions Summary - Managed Account

Earnings Reconciliation (Cash Basis) - Managed Account Cash Balance

Earnings Reconciliation (Accrual Basis) Total

PFM Asset fVlanagement LLC Account 97480000 Page 1



pfm

CITY OF YORBA LINDA - 974BOOOO

Description

U.S. Treasury Bond / Norte

Supra-National Agency Bond / Note

Municipal Bond / Note

Federal Agency Commer,:ial

Mortgage-Backed Securily

Federal Agency Bond / I'lote

Corporate Note

Certificate of Deposit

Asset-Backed SecuriÇ

Managed Account SultpTotal
Accrued Interest
Tota¡ Portfolio

Unsettled Trades

20.99o/o

3-28þ^

0.00o/o

Portfolio Summary and Statistics

Par Value Market Value Percent

21,520,000.00

2,165,000.00

3,460,000.00

469,939.98

6,,640,000.00

7,,841,000.00

1,,550,000.00

4,,404,778.84

48,050,718.82

21,975,598.44

2,164,549.03

3,509,113.95

480,755.22

48,050,718.82 48,899,154.37

o,00 0.00

'116.99o/o

13.53%

6,612,995.80

8,057,443.68

L,565,955.22

4,4I7,939.31

48,7 84ß50,65 100.00o/o

1t4,803.72

0.00%

US TSY Bond /
45.04o/o

Supra-National
Agency Bond /

4.44o/o

Yield to Maturity at Cost

Yield to MaturiÇ at Market

Weighted Average Days to Matr.rrity

For the Month Ending September 30,2O2l

9.060/0

of Deposit
3.21o/o

Note
16.57o/o

Fed Agy Bond /
Note

13,564/o

Federal Agency
Commercial

Security
0,99o/o

uni Bond / Note
7,L9o/o

1.019/o

0.589/o

102B

45.04
,+.44
-,7.19

0.99

13.56

16.51

a).2r

9.06

0-6Months 6-12MDnths 1-2Years

35.2Io/o

3-4Years 4-5Years Over5Years

Account Summary Sector Allocation

Maturity Distribution Characteristics

PFM Asset Managem*nt LLC

2 - 3 Years

Account 97480000 Page i2



pfm
Managed Account Issuer Summary For the Month Ending September 30,2OZl

Issuer Summary Credit Quality (S&P Ratings)

MarketValue
of PercentIssuer

ABBOTT LABORATORIES

ATIY AUTO RECEIVABLES TRUST

AMAZON.COM TNC

AMERICAN HONDA FINANCE

ARIZONA TRANSPORTATON BOARD

ASTRAZENECA PLC

BANK OF AMERICA CO

BMW RNANCIAL SERVICES NA LLC

BMW VEHICLE OWNER TRUST

BRISTOL.MYERS SQUIBB CO

BURLINGTON NORTHERN SANTA FE

CAR}4AX AUTO OWNER TRUST

CATERPILI.AR INC

CHAFFEY JOINT UNION HIGH SCHOOL DISTRICT

CHARLES SCHWAB

CHEVRON CORPORATION

CTTIGROUP INC

CREDIT SUISSE GROUP RK

DEERE & COMPANY

DISCOVER FI NANCTAL SERVICES

EMERSON ELECTRIC COMPANY

FANNIE MAE

FEDERAL HOME LOAN BANKS

FLORIDA STATE BOARD OF ADMIN FIN CORP

FREDDIE MAC

GM FINANCTAL LEASINGTRUST

GOLDMAN SACHS GROUP INC

HONDA AUTO RECEIVABLES

HONEYWELL INTERNATIONAL

HYUNDAI AUTO RECEIVABLES

IBM CORP

INTER-AMERICAN DEVELOPMENT BANK

1 15,850.18

6L,768.67

384,063.72

105,008.93

399,645.40

309,702.01

352,978.85

300,348.00

t45,298.28
405,923.39

224,454.50

940,963.49

239,550.72

t84,467.60
50,181.75

202,786.40

366,238.43

366,093.54

t69,129.57
661,068.13

155,699.84

3,551,494.67

835,182.60

409,305.15

2,707,073.75

480,128.15

388,284.78

260,308.02

284,882.33

3r5279.48
673,L79.50

1,051,568.34

0.24

0.13

0.79

0.22
0.82
0.63

0.72

0.62

0.30

0.83

0.46

1.93

0.49

0.38
0.10

0.42

0.75

0.75

0.3s
1.36

0.32

7.27

L.7T

0.84
5.54

0.98
0.80

0.s3

0.s8
0.6s
1.38

2.L6

2.74o/o

BBB+
3,L3o/o

L3.760/o

AA-
2,760/o

2.7Io/o

4,25o/o

5.03o/o

L.49o/o

0,97o/o

2.23o/o

60.93olo

PFM åsfst Managernent ILC Account 97480000 Page 3



pfm
Managed Account Issuer Summary For the Month Ending September 3Ot 2O2L

Market Value
of Holdinss PercentIssuer

INTL BANK OF RECONSÏRUCIION AND DEV

JP MORGAN CHASE & CO

KUBOTA CREDIT OWNER TRUST

LOCKHEED MARTIN CORP

LOS ANGELES COMMUNITY COLLEGE DISTRICT

MORGAN STANLEY

NESTLE SA

NEW YORK & NEW ]ERSEY PORT AUTHORITY

NISSAN AUTO LEASE TRUST

NISSAN AUTO RECEryABLES

NORDEA BANK ABP

NOVARNS AG

PNC FINANCIAL SERVICES GROUP

SAN DIEGO COUNTY WATER AUTHORITY

SAN JUAN UNIFIED SCHOOL DISTRICT

SIGNDINAVISKA ENSKILDA BANKEN AB

STATE OF CAUFORNTA

STATE OF CONNECTICUT

STATE OF MARYI.AND

STATE OF MISSISSIPPI

STATE OF V'/ISCONSIN

SUMITOMO MITSUI FINANCTAL GROUP INC

THE BANK OF NEW YORK MELLON CORPORATION

THE WALT DISNEY CORPORATION

Toyota Lease Owner Trust
TOYOTA MOTOR CORP

UNILEVER PLC

UNITED STAÏES TREASURY

UNITEDHEALTH GROUP INC

UNIVERSITY OF CAUFORNTA

US BANCORP

VERIZON OWNER TRUST

Total

1,112,980.69

424,06t.28
209,940.69

359,053.09

258,752.00

328,493.18

355,007.81

L97,44L.40

185,293.56

267,775.83

47L,862.94
236,047.39

228,690.34

484,80t.70
245,155.35

482,053.28

L44,6L6.25

155,526.00

r95,333.45
164 153.55

539,829.00

245,945.46

235,027.88

443,Lgt.22
130,158.55

585,468.89

116,800.86

2L,975,598.44

104,620.95

130,087.10

366,990.75

305,693.60

2.28

0.87

0.43

0.74

0.53

0.67

0.73

0.40

0.38

0.55

0.97

0.48

0.47

0.99

0.50

0.99

0.30

0.32
0.40

0.34
1.11

0.50

0.48

0.91

0.27
t.20
0.24

45.04

0.2L

0.27
0.75

0.63

pFM Assst ftilanagement låc

$48,784,350.65 lOO.OOo/o

Account 97480000 Page 4



pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2L

Secu riÇ 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

Amortized
Cost

Market
Value

U.S. Treasury Bond / Note

US TREASURY NOTES

DTD 01/15/2020 1.500o/o 0L I LS / 2023

US TREASURY NOTES

DTD 0111512020 t.sDDo/o 0UL512023

US TRËASURY NOTES

Dm 0211512020 L.375o/o 021L512073

US TREASURY NOTES

DID 02 | 29 | 2076 1.500o/o 021 28 I 2023

US TREASURY NOTES

DTD 03/31/2016 t.Stlo/o 0313U202.3

US TREASURY NOTES

DlD 05 | 15 | 2020 0. L25o/o 05 | 15 I 2023

US ÎREASURY NOTES

DTD 06/30/201 6 1.37 5o/o 06 | 30 | 2023

US TREASURY N/B NOTES

DTD 06 | 30 | 2021 0.I25o/o 06 | 30 | 2023

US TREASURY NOTES

DTD 08/0U2016 L.250o/o 0713t12023

US TREASURY NOTES

DTD 09/30/2016 1.375o/o 0913012023

US TREASURY NOTES

DTD 10/3U2016 I.6250/o L013I12023

US TREASURY NOTES

DTD lt I 15 I 2O2O 0.250o/o lt I 15 | 2023

US TREASURY NOTES

DTD 1U30/2016 2.t25o/o 7U3012023

US TREASURY NOTES

Dm P ß I | 20L8 2.6250/o 12 I 31 | 2023

400,000.00 AA+ Aaa 021L0120 02lL0lZ0 401.421.88 1.38

600,000.00 AA+ Aaa 02103120 02105120 602.484.38 1.36

500,000.00 AA+ Aaa 03/0U20 03104120 508,828.13 0.n

500,000.00 AA+ Aaa r0l0tlL9 10/03/19 500,058.59 1.50

500,000.00 AA+ Aaa 09105119 0911ilß s00,+49.22 1.47

190,000.00 AA+ Aaa 0[l06l2t 0Il08l2l 189.814.45 0.17

500,000.00 AA+ Aaa l0l0L|l9 10/03/19 497.734.38 1.50

875,000.00 AA+ Aaa 0710112L 0710212I 872,744.14 0.25

500,000.00 AA+ Aaa L0l03ltg lolo4lLg 498,027.34 1.36

500,000.00 AA+ Aaa 01102120 01106120 495,625.00 t.62

500,000.00 AA+ Aaa L0l0tlLg 10/03/19 502,7L4.84 7.49

230,000.00 AA+ Aaa 09127121 0912912r 229,637.64 0.33

455,000.00 AA+ Aaa L0l04lL9 10/10/19 468,934.38 1.36

9L2828229

912828229

9t2828z.86

9L2828P79

912828029

9t28282P8

912828535

91282CCK5

912828592

912828T26

912828T91

912828Us7

91282C4W1

L,271.74

r,907.6L

878.06

642.27

20.60

89.71

r,737.43

276.4t

1,052.99

18.89

3,,î00.14

2t7.t9

3,249,33

400,625.89

601,088.51

504,111.06

500,024.26

500,188.38

L89,872.04

498,943.48

873,026.t2

499,056.06

497,660.03

s01,38s.68

229,632.59

462,280.53

306,685.73

406,937.52

610,406.28

508,281.25

s09,375.00

509,843.75

L89,732.82

510,000.00

873,496.05

509,140.60

510,859.40

513,593.75

229,676.57

472,702.32

315,281.25

FFM Åssst fvlanagement t,tC

912828sU0 300,000.00 AA+ Aaa 01/08/20 01109120 31t,824.22 1.60 1,990.15

Account 97480000 Page 5



pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2L

Security Type/ Description
Dated Date/Coupon/Maturity

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost
Accrued Amortized

Cost
Market
Value

U.S. Treasury Bond / Note

USTREASURY NOTES

Df D 0 Ll 03 120 t7 2.250o/o t¿l 3t 12o23

US TREASURY NOTES

DID 01/31/2019 2.500o/o 0Ll3t/2024

US TREASURY NOTES

DTD 0AßP02L 0.L25Vo 021L512024

US TREASURY NOTES

DTD 02 I 28 I 20 19 2.37 5o/o 02 | 29 I 2024

US TREASURY NOTES

DTD 0313U2017 2.L25o/o 0313U2024

US TREASURY NOTES

DTD 05 | LS | 20 14 2.500o/o 05 | L5 / 2024

US TREASURY N/B NOTES

DTD 06 | ts I 202t 0.250o/o 06 | ts | 2024

US TREASURY NOTES

DTD 0il3112019 t.750o/o 07131/2024

USTREASURY NOTES

DTD 08/31/2017 t.875o/o 0813U2024

US TREASURY NOTES

DTD 09/30/2019 t.Sooo/o 0913o12024

US TREASURY NOTES

DTD 09/30/2019 L.500o/o 09 I 3O | 2024

US TREASURY NOTES

DrD LI I 17 I 2Ol4 2.250o/o Il I LS | 2024

US TREASURY NOTES

Dm 0U3U2o2o L.375o/o 0L13U2025

US TREASURY NOTES

DTÐ 02 | 29 | 2020 t.t2So/o 02 I 28 | 2025

CUSIP

1,000,000.00 AA+ Aaa l0l0llt9 L0l02lL9 1,030,58s.94 1.s0

9t2828s29 275,000.00 AA+ Aaa 0L102120 0L106120 2U3n.93 1.63

91282C8M2 500,000.00 AA+ Aaa 02lI0l2I 02lt6l2L 499,042.97 0.19

9128286G0 1,000,000.00 AA+ Aaa 08109119 08lt2ll9 1.035,742.19 1.56

9L2828W7t 250,000.00 AA+ Aaa t0l0UL9 L0/021L9 256,738.28 1.50

912828WJ5 1,000,000.00 AA+ Aaa 0el09ll9 08lt2lL9 1,042.539.06 L.57

91282CCC'4 480,000.00 AA+ Aaa 07107121 07107121 477,806.25 0.41

912828Y87 1,000,000.00 AA+ Aaa 081091L9 08lI2lL9 1,009,023,14 1.56

9L28282U3 1,500,000.00 AA+ Aaa 09l05ltg 09l06lLg 1,529,589.84 I.46

9t2828YH7 23s,000.00 AA+ Aaa 06lt7l2t 06121'12l 242,793.55 0.48

9t2828YH7 400,000.00 AA+ Aaa L0l0tlt9 10/03/19 400,453.13 1.48

912828G38 800,000.00 AA+ Aaa t2l04ll9 l2lMltg 825,125.00 1.59

9t2828252 550,000.00 AA+ Aaa 0U03120 02105120 550,042.97 1.37

14

1,158.29

79.82

2,033.84

L4.59

9,442.93

354.10

2,9+8.37

2,408.49

9.68

L6.49

6,798.91

L,274.L2

t,076,190,24 L,042,812.50

280,376.85 288,664.06

499,241.55 497,187.s0

r.0t8.946.37 r,M7,8L2.50

253,742.58 260,664,05

1,o23,423.41 1,0s4,062.s0

477,981.9t 477,300.00

1.005.140.63 1.035.937.50

1,517,305.43 1,559,531.25

242,L29.44 24I,903.t3

400,272.03 411,750.00

815,855.99 842,250.00

550,028.73 s63,921.88

1.009.803.83 1,016,s62.50

FFM Assêt Management U-C

9L28282C7 1.000,000.00 AA+ Aaa 03102120 03lMl20 t,074,33s.94 0.83 963-40

Account 97480000 Page 6



pfm
Managed Account Detail of Securities Held For the Month Ending September 30' 2O2l

Security Type/ Description
Dated Date/CouPon/MaturitY CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Accrued
Interest

AmoÊized
Cost

Market
Value

Original YTM

Cost at Cost

U.S. Treasury Bond / Note

US TREASURY NOTES

DrD 07 I 3l I 2020 0.250o/o 07 t 3L | 2025

US TREASURY NOTES

DID LI | 30 | 2020 0.37 5o/o LL | 30 | 2o25

US TREASURY NOTES

DT D tz | 3t | 2020 0.37 5o/o 12 | 3I / 2025

US TREASURY NOTES

ÐTD 0L1371202L 0.375o/o 0tl3U2O26

US TREASURY NOTES

DTD 02 | L6 I 20L6 1.6250/o 02 I 15 J 2026

US TREASURY N/B NOTES

ùfD 0313tJ202L 0.750o/o 0313U2026

US TREASURY N/B NOTES

DI D 04 | 30 | 2021 0.7 50o/o 04 | 30 | 2026

US TREASURY NOTES

DTD 05/16/2016 L.625o/o 05 | L5 | 2026

US TREASURY N/B NOTES

DTD 05Ær/2021 0.750o/o 0513112026

US TREASURY NiB NOTES

DTD 06 | 30 | 2021 0,87 5o/o 06 | 30 | 2026

Security Type sub-Total

9[282CAB7

9t282cÁZ4

91282C8C4

91282C8H3

912828P46

9L282CBW

91282C8W0

912828R36

91282CCF6

91282CCJ8

55,000.00 AA+ Aaa 04105121 0410712L s3,704.49 0.81

500,000.00 AA+ Aaa 0910312L 0910812L 493'828.13 0'67

650,000.00 AA+ Aaa 08102121 08lMl2L 644,287.i 0.58

650,000.00 AA+ Aaa 03l0Ll2r 0310312L 640,097.66 0.69

650,000.00 AA+ Aaa 03l0llZl 0310312L 679,630'86 0.69

375,000.00 AA+ Aaa 06102121 0610412L 374,853.52 0.76

600,000.00 AA+ Aaa 05104121 05105121 598,101.s6 0'81

500,000.00 AA+ Aaa 06ll0l2L 0611012l 521,289.06 0.74

500,000.00 AA+ Aaa a6l02l21. 0610412I 498,945.31 0.79

500,000.00 AA+ Aaa 09103121 0910812t 502,597.66 0.76

2t"520,000.00

23.r7

630.12

616.00

4L0.67

1,349.01

7.73

1,883.1s

3,068.95

t,260.25

1,105.64

53,849.99

493,920.07

644,492,92

641,267.r8

676,160.28

374,863.42

s98,256.90

519,952.58

499,014.19

502,563,64

s3,951.56

490,468.75

637,000.00

636.085.97

670,7L8.75

372,42L.88

595,500.00

5L5,78L.25

495,78L.25

498,203.10

2L,785,824.4 1.14 60,296.38 2L,679,36O.52 2L,975,598.44

Supra-National Agency Bond / Note

INTL BK OF RECON AND DEV NOTE

ÐID Ml20l202L 0.L25o/o 0412012023

INTER.AMERICAN DEVEL BK NOTES

Dm 0412412020 0.500o/o 0512412023

INTL BK RECON & DEVELOP NOTES

DI D tL I 24 I 2020 0.250o/o Lt | 24 | 2023

340,000.00 AAA Aaä 04ll3l2l 04120121 339'296.20 0.23

570,000.00 MA Aaa 041L7120 04124120 s69'806.20 0.s1

459058JV6

45BlXODM7

190.07

1.005.42

339,454.31

569,896.64

773,807.00

339,453.96

572,33s.86

773,526.73

PFM A$s€t Management LLC

459058JM6 77s,000.00 AAA Aaã Lllt7l20 ttl24l20 773,333.75 0.32 683.51
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2021'

Secu rity Type/ Description
Dated Date/Coupon/ Matu rity

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM
at Cost

Accrued Amoñized
Cost

Market
ValuecusIP

4581X0D28INTER.AMERICAN DEVEL BK NOTES

Dm 09 | 23 | 2021 0.500o/o 09 | 23 | 2024

Securlty Type SuÞTotal

480,000.00 AAA Aaa 09lt5l2t 0912312L 479,644.80 0.s2

21165,000.00 2,162,080.95 0.40

53.33 479,647.39 479,232.48

Lp32.33 2,L64eO5.34 2,L64,549.O3

Supra-National Agency Bond / Note

Municipal Bond / Note

PORTAUTH OF NY/NJ TXBL REv BONDS

Dm 040812020 L.086o/o 07107f2o2j

CHAFFEY UHSD, CA TXBL GO EONDS

Dm 
'2l05l20t9 

2,@1o/o 0810lt2o23

sAN DEIGO CNTY WTR AUTH, CA TXBL RA/
BON

DID 07 | 22 | 2020 0.593o/o 05 | 0L 12024

CT ST ÍXBL GO BONDS

DTD 06/11/2020 L.998o/o 07 10L12024

VYI DEPT OF TRANS TXBL REV BONDS

DrD 07 130 12020 0.624o/o 07 | 07 / 2024

AZ TRAN BOARD XßL REV BONDS

DT D 02 | 12 J 2020 t.958o/o 07 | 0 L | 2024

SAN JUAN USD, CA TKBL GO BONDS

DTD t0 | 29 | 2020 0.702o/o 08 | 01 | 2024

MD STTXBL GO BONDS

ùm 0qOSl2020 0.5L0o/o 08101/2024

MS ST ÏXBL GO BONDS

D'fD O8/06i2020 0.5650/o LLI 0!12024

cA sT T/E GO BONDS

DTD 0412212020 5.0OOo/o O3lO!2O2s

SAN DEIGO CNTY WTR AUTH, CA TXBL REV

BON

DT D 07 | ?2 | 2020 0.7 43o/o 05 | 0I | 2025

73358W4V3 195,000.00 A+ Aa3 1.09

15741lTJ8 180,000.00 AA- Aal lv06ll9 l2l05ll9 180,000.00 2.00

7974t2DL4 225,000.00 AAA þaz 07109120 07/22120 22s,000.00 0.59

20772KJW0 150,000.00 A+ Aa3 05129120 06111120 150,000.00 2.00

977L23X60 290,000.00 AAA NR 07110120 07130120 290,000.00 0.62

040654XU4 385,000.00 AA+ Aal 0Llt0l20 02112t20 38s,000.00 1.96

798306WN2 110,000.00 NR þa2 t0lL6l20 L0/29120 110,000.00 0.70

s74193TQ1 19s,000.00 AAA Aaa 07123120 08/05/20 L94,945.40 0-52

605581¡'tZ7 165,000.00 AA Aaz 07124120 08106120 165,000.00 0.57

13063DtJY2 125,000.00 AA- Þ¿2 ù4117120 04122120 148,325.00 1.05

600.30

555.94

749.25

452.40

1,884.58

t28,70

t65.75

388.,t+

s20.83

195,000.00

180,000.00

225,000.00

150,000.00

290,000.00

385,000,00

110,000.00

194,96t.2t

165,000.00

L41,395.87

260,000.00

I97,44L.40

184.467.60

225,r2L.50

155,526.00

290,464.00

399,645.40

110,094.60

195,333.4s

164,153.55

t44,6L6.25

259,680.20

PFM Asset Managernent ILC

7974L2ÐM2 260,000.00 AAA þâ2 07109120 07122120 260,000,00 0.74 804.92
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2l

CITY OF YORBA LINDA - 974BOOOO

Security Type/ Description
Dated Date/Coupon/ Matu rity CUSIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Original
Cost

YTM
at Cost

Accrued
Interest

Amo¡tized
Cost

Market
Value

Municipal Bond / Note

UNIV OF CAL TXBL REV BONDS

DTD 07 | 161 2020 0'933o/o 05 | 15/2025

FL ST BOARD OF ADIVIIN TXBL REV BONDS

ÐfD 0911612020 l.259o/o 0710U2025

WI DEPT OF TRANS TXBL REV BONDS

DID 0713012020 0.774o/o 0710U2025

FL ST BOARD OF ADMIN ÎXBL REV BONDS

DlD 0911612020 t.258o/o 07 l0I/2025

SAN JUAN UsD, CA I'XBL GO BONDS

DTD 10/29 12020 0.852o/o 0810t12025

LOS ANGELES CCD, CA TXBL GO BONDS

DrD 1.l-lß12020 0.773o/o 0810U2025

Security Type Sub-Total

91412HFM0

34t271AD6

977173X78

34t2714D6

798306WP7

5443BCYK2

130,000.00 AA Aa2 07110120 071L6/20 130.000.00 0.93

130,000.00 AA Aa3 o9/o3120 09/16120 130.919.10 1.11

2s0.000.00 AAA NR 071t0120 07130120 250,000.00 0.77

27s,000.00 AA Aa3 09103120 09/16120 275,000.00 t.26

135,000.00 NR Aa2 t0ll6l20 10129120 135,000.00 0.85

260,000.00 AA+ Aaa 10130120 Itlt0l20 260.000.00 0.77

3,460,O00.00 3,484189,50 1.06

458.21 130,000.00 130,087.10

408.85 r30.7t9.41 131,381.90

483.75 2s0.000.00 249.365.00

864.88 275,000.00 277,923.25

r9L.70 135,000.00 135,060.75

334.97 260,000.00 258,752.00

9,522,90 3,477,076"49 3,509,113.95

Federal Agency Commercial Mortgage-Backed Security

FHLMC MULTTFAMILY STRUCTURED P

DTD 11/01/2015 2.7 L6o/o 061 0Il2O22

FHLMC SERIES KO32 A1

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

FHMS K724 A2

DTD 0U0U2017 3.0620/o 7U0U2023

Security lype Sub-Total

3137BLUR7

313784GX8

3L37BrU25

196,617.58 pÁ+ Aaa 031071t9 03lI2l\9 796,287.31 2.77

48,322.40 AA+ Aaa 06/13/18 06/18/18 48,437.54 2.96

225,000.00 AA+ Aaa OIl28l21 02lo2l2t 240,t96.29 0.58

469,939.98 484,92L.14 L,73

445.0t

r2t-45

574.13

1,140.59

196,549.39 198,47t.49

48,355.67 49,09s.22

236,541.29 233,188.51

48'.,446.35 48O,755.22

Federal Agency Bond / Note

FREDDIE MAC NOTES

DlD 04 120 12020 0.375o/o 041201 2023

FANNIE MAE NOTES

Df D 05 I 22 | 2020 0.25Qo/o 05 | 22 I 2023

725.000.00 AA+ Aaa 04117120 04120120 723,t87.50 0.463137EAEO8 1,21s.89 724,063.13 726,749.43

594,027.93 595,202.30

PFM Asset lllanagement LLC

3135G0403 s95,000.00 AA+ Aaa 05120120 05122120 s93,209.05 0.3s s33.02
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2L

Security Type/ Description
Dated Date/Coupon/Maturity

S&P Moody's
Par Rating Rat¡ng

Trade
Date

Settle
Date

Original
Cost

YTM

at Cost
Accrued Amort¡zed

Cost
Market
Value

Federal Agency Bond / Note

FANNIE MAE

DrD 0il1012020 O.25Oo/o 071t012Q23

FREDDIE MAC NOTES

DTD 09 | 04 I 2020 0.250o/o 09 | 08 I 2023

FREDDIE MAC NOTES

DTÐ t404l202o 0.250o/o LU0412023

FEDERAL HOME LOAN BANK NOTES

DrD 04 | 16 | 2020 0.500o/o 04 | L4 | 2025

FANNIE MAE NOTES

D'lD 04 | 24 | 2020 0.6250/o 04 | 22 | 2025

FANNIE MAE NOTES

Dm 0qI9P020 0.500o/o 061L712025

FREDDIE MAC NOTES

Dm 07n312020 o.375o/o 0il2U2025

FREDDIE MAC NOTES

Dm 0912512020 0.375o/o 0912312025

Security Type SubTotal

CUSIP

3137EAEW5

3137EAFA2

313OAJHU6

3135G03U5

3135G0423

3137EAEU9

3137EAEK3

1,000,000.00 AA+ Aaa 07108120 07110120 997,850.00 0.32

110,000.00 AA+ Aaa 09103120 09104120 110,046.20 0.24

475,000.00 AA+ Aaa t2102120 L2lMl20 474,529.75 0.28

840,000.00 AA+ Aaa 04lLSl20 041L6120 835,833.60 0.60

965.000.00 AA+ Aaa 0412U20 04124120 963.012.10 0.67

1.000.000.00 AA+ Aaa 06117120 061L9120 997,930.00 0,54

435,000.00 AA+ Aaa 0712U20 07123120 432,833.70 0.48

49s,000.00 AA+ Aaa 09123120 09125120 493,510,05 0.44

6,640,000.0O 6,62t,94L.95 O.47

998,779.63 1,000,100.00

17.57 tLo,029.72 L09,927.O7

385.94 474,659,02 474,029.58

1,948.33 837,051.08 835,182.60

2,663.80 963,584.28 963,666.37

L,444,44 998,462.25 992,526.00

3L7.t9 433,350.33 428,338.4r

4L.25 493,813.10 487,274.04

%129,93 6,627,764.47 6,61¿995.80

Corporate Note

MORGAN CORP NOTES

DlD 05 | 19 | 2017 2.7 50o/o 05 | t9 [2022

BANK OF AMERICA CORP BANK NOTE

D'lD 0U20120L7 3.L24o/o 0L1202023

CFIEVRON CORP CORPORATE NOTES

DTÞ 0511U202o L.L4|o/o 051LL12023

BRTSTOL-MYERS SQUIBB CO (CAUABLE)

CORP

DTD tLl L3 I 2020 0.537 o/o LI I L3 12023

200,000.00 BBB+ A1 031041t9 797,456.00 3.17

350,000.00 A- A2 04l0LlI9 041031L9 3s0,752.50 3.06

200,000.00 AA- þa2 05107120 05ltll20 200,000.00 t.t4

6t744YAtlI

06051GGE3

L667æùtt

2,L56.43

887.44

199,499.90 203,172.80

3s0,258.06 352,978.85

200,000.00 202,786.40

240,000.00 240,027.84

FFttl Åsset ftlanagement l..LC

LLOL22DT2 240,000.00 A+ Æ Llloglzo tllt3lzo 240,000.00 0.54 494.O4
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2L

Security Type/ Description
Dated Date/Coupon/Maturity CUsIP

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Accrued
Interest

Amortized
Cost

Market
Value

Original YTM

Cost at Cost

Corporate Note

PNC BANK NA CORP NOTES

DID 0L | 23 | 2079 3.500o/o oL | 23 I 2024

IBM CORP NOTES

DTD 02 | L2 | 20 t4 3,6250/o O2 I 12 I 2o24

UNII."EVER CAPTTAL CORP CORPORATE

NOrES (c
DTD 09 1 07 120L8 3.2s0o/o 03 1 07 1 2024

JPMORGAN CHASE & CO CORPORATE

NOTES (CAL

DTD 03 | L6 | 202t 0.697 o/o 03 | 16 | 2024

CI.IARLES SCHWAB CORP NOTES

(CAIIABLE)

DTD 03/18/2021 0.750o/o Q3l L812024

MORGAN STANLEY CORP NOTES

(CALLABLE)

D'rD 04 I 22 I 2021 0.7 3 Io/o 04 | 05 | 2024

MORGAN STANEY CORP NOTES

(cAu-cBLE)

DID 04 | 22 | 202L 0.7 3 to/o 04 I 05 I 2024

BANK OF NY MELLON CORP NOTES

(CAIABLE)

DTD o4|26|2o2t o.soo% 04126|2024

AMAZON.COM INC CORPORATE NOTES

DID os I tLl 2021 0.450o/o 05 | L212024

UNITEDHEALTH GROUP INC (CALLABLÐ

CORP N

Dm 0il1912021 0.550o/o 0511512024

ASTRAZENECA FINANCE LLC (CAttABtË)

CORP

D'rÐ 05128n0 0.700o/o 0512812024

69347sAW

459200HU8

9M764reL

46æ7PBZS

8085138N4

6t77¿BAAI

6T7728þ,AL

06406RAS6

0æ135BWs

9r324PÊV

21s,000.00 A- A3 L0l23lL9 tol?slrg 227,L06.65 2.t1

400,000.00 A- A2 t0t03tL9 r0t07lt9 427,428.00 t.97

110,000.00 A+ A1 0sll8l20 0s120120 119,134.40 1.01

115,000.00 A- A2 03109121 03lL6l2L 115,000.00 0.70

50,000.00 A A2 03lt6l2L 03lt8l2L 49,975.40 O.77

30,000.00 BBB+ Al MlLgl2t 0412212L 30,000.00 0.73

95,000,00 BBB+ A1 04120J2I 0412212t 95,110.20 0,69

95,000.00 A A1 04179121 04126121 94,898.35 0.54

140,000.00 AA A1 0slr0l2| 05lr2l2l 139,79s.60 0.50

105,000.00 A+ A3 05lt7l2t 0slr9l2t 104,890.80 0.59

I,427.39

r,973.6L

238.33

33.40

13.54

96.86

306.71

204,57

243.25

2t7.75

227,475,46 228,690.34

4t4,9r3.6s 427,984.40

rL',777.95 116,800.86

115,000.00 115,285.78

49,979.49 50,181,75

30,000.00 30,076.89

95,08s.16 95,243.49

94,913,00 94,767,06

139,822.08 L39J20.56

104,904.30 104,620.95

164,986.86 164,989.11

PFM Asset ftáanagernÊnt LIC

04636NAC7 165,000.00 A- A3 0sl25l2L 05/2812t 164.985.15 0.70 394.63
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pfm
Managed Account lÞta¡l of Securities Held For the Month Ending September 30,2O2l

Secu rity Type/ lÞscription
Dated Date/Coupon/ Maturity

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Dete

Accrued Amo¡tized
Cost

Market
Value

Original YTM

Cost at Cost

Corporate Note

JOHN DEERE CAPITAL CORP CORPORATE

NOTES

Dm 0611012021 0.45oo/o 0610il2024

us BANCORP NOTES (CÆLABLE)

D'rD oil 29 | 20t9 2.400o/o 07 I 30 f2424

AMERTCAN HONDA FINANCE CORPORATE

NOTES

DTD 09 | 09 | 2021 0.750o/o 08 | 09 12024

BMIV US CAPN-AL LLC CORPORATE NOTES

DrD 08 | t2 | 202L 0.7 S0o/o 08 | L2f2024

BMW US CAPITAL LLC CORPORATE NOTES

DID 08 | t2 | 2021 0.7 5oo/o 08 | L212024

HONEYWELL INTERMTIONAL (CAII.ABLE)

¡¡OTE

DTD 08/08/20f9 2300o/o 08115[2024

WALT DISNEY COMPANY/THE

DTD 09/06/2019 L750o/o 08130 [2024

JOHN DEERE CAPTTAL CORP CORPORATE

NOTES

DfD 09 | 10 | 2021 0,6250/o 09 | I0 PA24

GOLDMAN SACIIS GROUP INC CORPORATE

NOTES

DID 061 t0 12021 0.657 o/o 09 I Lo 12o24

CATERPITI.AR trNL SERVICE CORPORATE

NOTES

DfD 09 | 14 12021 0.6000/0 09 | t3 [2024

NESTLE HOLDINGS INC CORP NOTES

(CALLABLE

DTD 09 | 14 I 2021 0.6060/o 09 | L4 12024

CUSIP

24422fln9

91159|-NHX1

02665WDY4

0556sEB|'J8

05565E28

4385168Ws

254687Fr7

24r'.22âNO

38141GYE8

14913R2P1

125,000.00 A A2 06tÙ7l2t 06lL0l2t 124,843.75 0.49

3s0,000.00 A+ M. 08/08/19 oULaß 354,424,û 2.L3

10s,000.00 A- A3 0910712t 09/0912L 104,930.70 0.77

65,000.00 A þa 0ao9l2t 08lru2t 64,994.15 0.75

120,000.00 A A2 08lL0l2L 08lr2l2r t20.o92.40 0.72

180,000.00 A A2 05119120 0s120120 189,532.80 1.02

430,000.00 BBB+ M 091031t9 09106119 428,245.æ 1.84

45.000.00 A A2 09107121 09lt0l2| 44,970.75 0.65

240,000.00 BBB+ M 06107121 06lt0l2t 240,000.00 0.66

2,10,000.00 A A2 0910712L 09lL4l2L 239,673.60 0.65

173.44

L,423.33

48.13

66.35

t22.50

s29.00

æ7.99

16.4t

91.98

68.00

t24,859.90 L24,725.88

352,485.09 366,990.75

t04,932.L3 105,008.93

64,994.42 65,O93.47

120,088^18 r20,172.56

186,397.09 188,402.04

428,974.35 443,78L.22

44,97L.37 45,003.69

240,000.00 239,962.08

239,678.67 239,550.72

355,000.00 355,007.81

PFM Assêt Managernent llC

6410624U8 355,000.00 AA- Aa3 0910712L 09lL4l2L 355,000.00 0.61 101.59
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2L

I ; !)€!:\ rr-T.,, ,'. ,, ,¡:' ',';'tl, ii,i'. , '1t. ¡

Secu rity 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

Amoftized
Cost

Market
Value

Corporate Note

BANK OF ¡IY MEL^LON CORP

Dm L0l24|20tg 2.I00o/o t012412024

CITTGROUP INC CORPORATE NOTES

DTD 10/30/2020 0.7760/o L013012024

TOYOTA MOTOR CREDIT CORP CORP

NOTES

O'rù 021 t3 12020 l.800o/o 021 L3 I 2025

NOVARTTS CAPTTAL CORP

DI D 02 | 14 | 2020 L.7 50o/o 02 | 14 | 2025

LOCKHÊED MARTIN CORP NOTES

(cALLABLÐ

DfD 0212012015 2.90oo/o 0310U2025

CITTGROUP INC CORPORATE NOTES

DfD 05 | 04 12021 0.987o/o 05 | 0t | 2025

CINGROUP INC CORPORATE NOTES

DID os|M1202t 0.981o/o 05/0U2025

HONEnryELL INTL CORP NOTES (CALI.ABLE)

DTD 05/18/2020 t.350o/o 0610L12025

EMERSON ELECTRIC CO CORPORATE

NOTES (CAL

DTD 05/2U201s 3.L50o/o o610L12025

JPMORGAN CHASE & CO CORPORATE

NOTES

Df D 0 6 | 0 I | 2021 0.824o/o 06 I 0U 2025

AMAZON.COM INC CORPORATE NOTES

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

BRISTOL-]4YERS SQUIBB CO CORPORATE

NOTES

DlD 07 | Is 12020 3.875o/o 08 | L5 | 2025

13s,000.00 A A1 0u2ll20 01128120 135,594,00 2.00

245,000.00 BBB+ A3 L0123120 t0130120 24s,000.00 0.78

240,000.00 A+ A1 0ut9l20 0212L120 239'488.80 1.84

230,000.00 AA- A1 091L8120 09122120 241,299.90 0.62

110.000.00 A- A3 0310412L 0310812t 118,339.10 0.9s

60,000.00 BBB+ A3 Ml27l2L 05lMl2L 60,000.00 0.98

60,000.00 BBB+ A3 04128121 0510412L 60,118.20 0.93

95,000.00 A A2 0610L120 06103120 96,957.00 0.93

145,000.00 A M. 09n9n0 09130120 160,246,75 0.85

310,000.00 A- M 0sl24l2r 06l0Ll2t 310,000.00 0.82

245,000.00 AA A1 a6103120 06105120 244,9L6,70 0.81

06406RA11

t72967þÍ5

89236TGT6

669B9HAP3

s398308E8

t72967MX6

L72967MX6

438s16C80

2910118G8

46647PCH7

023135808

1,236.38

797.45

576.00

s2s.49

265.83

240.35

240.35

427.50

L,522,50

851.47

æ2.44

13s,383.99 140,260.82

245,000.00 245,948.15

239,654.05 246,288.00

238,616.62 236,047.39

tr7,073.s6 116,981.59

60,000.00 60,145.14

60,106.04 60,L45.r4

96,427,æ 96,480.29

t56,787.L7 155,699.84

310,000.00 308,775.50

244,938.76 244,343.L6

t67.873.26 16s,895,s5

FFM Asset ManagemÊnt IJ-C

110122DCg 151,000.00 A+ pA 09n9120 09130120 L72,544.68 0.88 747.66
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2O2L

Security Type/ Description S&P Moody's Trade
Par Rating Rating Date

Settle
Date

Original
Cost

YTM
at Cost

Accrued Amoftized
Cost

Market
Value

Corporate Note

Dated CUSIP

BURLINGTN

(cAL
SANTA FE CORP NOTES 12189I.AY/

DTÞ 08/20/2015 3.650vo 0910112025

AEBOTT LABORATORIES CORPORATE

NOTES (CAL

WD 03122120t7 3.875o/o 091L512025

LOCKHEED MARTN CORP NOTES

(cALr-ABLE)

ÐT ù I L | 23 | 2015 3.5s0%o 0U Is | 2026

GOLDMAN SAChIS GROUP INC CORPORATE

NOTES

DT D' O2l 121 2021 0.855o/o o2 | t2 | 2026

IBM CORP

DrD 0s/15/2019 3.300o/o 051L512026

ASTRAZENECA RNA¡{CE LLC (CALLABLE)

CORP

Dm 0V2812021 t.200o/o 0512812026

0028248M1

5398308H1

38141GXS8

459200J25

04636NA41

Secur¡ty Type SuÞTotal

205,000.00 AA- A3 05120121 05l24lZL 227

105,000.00 A+ A2 09124120 09128120 120,3t7.40 0.87

220,000.00 A- A3 07l2u2t o7l23l2L 243,678.60 1.08

1s0,000.00 BBB+ M 02lt2l2t 02lt7l2L r50.352.50 0.81

22s,000.00 A- A2 0T2L|2L 07123121 248,L97.50 1.09

145,000.00 A- A3 07/1sl2L 0711912I 145,201.55 1.17

2841,000.0o

1.03

t80.83

t,u8.78

I74.56

2,805.00

225,358.22

1L7,042.09

242,605.78

150,308.7s

247,273,30

224,454,50

11s,8s0.18

242,07r.50

r48,322.70

245,795.r0

594.50 145,193.00 t44,7L2.90

I,044827.83 1.23 28,081.91 7,998,639.28 8,057,443,68

Certificate of Deposit

SUMITOMO MITSUI BANK NY CERT DEPOS

ùTD 0T 74 | 2020 0.7 00o/o 07 | 08 12022

NORDEA BANK ABP NEW YORK CERT DEPOS

D'tD 08 I 29 | 2019 L.850o/o 08 | 26 f2022

SI(ANDINAV ENSKII.DA BANK LT CD

DTD 09/03/2019 t.î160o/o 0812612022

CREDIT SUISSE NEW YORK CERT DEPOS

Dm ß / 23 | 2021 0.590o/o 03 | t7 12023

Security Type Sub-lotal

24s,000.00 A-1 P-l ø71t0120 245.000.00 0.70

465,000.00 A-1+ p-l 081271:-9 081291L9 465,000.00 1.84

47s,000.00 A-1 p-l 081291t9 091031t9 47s,000.00 1.8s

365,000.00 A+ A1 031L9121 03123121 365,000.00 0.s9

245,000.00 245,945.46

860.25 46s,000.00 47t,862.94

883.s0 475,000.00 482,053.28

1,148.53 365,000.00 366,093.54

3,297.2L 1,550,000.00 L56t955.22

86565C102

655s8Ttr7

83050PDR7

22552G3C2

PFM Asset Management ILC

1155O,0O0.00 L550,O0O.0O I.37
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pfm
Managed Account Detail of Securities Held For the Month Ending September 30,2021.

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

Asset-Backed Security

TAOT 2019.A A3

DrD 0UL3|20I9 2.9L0o/o 071t512023

GMALT 2020.3 A3

Dm 0912912020 0.450o/o 0812L12023

ALLYA 2019.1 A3

Dm 021L312019 2.9l0o/o 091L512023

NAROT 2019-A A3

D-rD 021 L3 | 2019 2'900o/o I0 | LS I 2023

NALT 2O2O-B A3

DTD 09 | 29 I 2020 0.430o/o 10 | L6 | 2023

BMWLT 2021-1 A3

DTD 03 | l0 | 202L 0.290o/o 0 L I 25 | 2024

TLOT 2021.A A3

DTD 04 I 2l | 2021 0.390o/o 04 | 721 2024

GMALT 2021-2 A3

Dm 0512612021 0.340o/o 0512012024

NAROT 2O2O-B A3

DTD 0 6 | 30 | 2020 0.550o/o 07 I L5 I 2024

TAOT 2O2GC Æ
DTD 07 | 27 12020 0.440o/o 70 I L5 I 2O24

DCENT 2019-A3 A

DTD L0l3U2oL9 L.890o/o 101t512024

HAROT 2020-3 A3

DTD 0912912020 0370o/o 1011812024

BMWOT 2O2O-A A3

DTD 0ilLs12020 0.480o/o t012512024

HART 2020.8 A3

DTD 0il2212020 0.480o/o r2lL6/2024

89239A4D5

362s69AC9

02004w4c5

65479KAD2

6s480EAD3

05591RAC8

89238E4C0

3801,144c9

65479C4D0

89237V485

254683CMs

43813KAC6

09661RAD3

162.213.96 AAA Aaa 02105119 0?13ltg 162,184.40 2.97

180,000.00 AAA Aaa 09122120 09129120 L79,982.76 0.45

6L,27I.22 NR Aaa 02l0slLg 02113119 6L,263.82 2.9L

L2L,293.66 NR Aaa 021051t9 02lI3lL9 121'275'29 2.90

185,000.00 AAA Aaa 09122120 09129120 184.980.96 0'43

115,000.00 AAA Aaa 0310212L 03lL0l2l 114,996.35 0.29

130,000.00 AAA Aaa ù+lL3lLL 0412712t 129,984.83 0.39

245,000.00 AAA NR 0slL8l2l 0512612r 244,967.54 0.35

145,000.00 AAA Aaa 06123120 06130120 144,996.03 0.5s

175,000.00 AAA Aaa 07121120 07127120 174,986.53 0.44

385,000.00 NR Aaa L0l24lL9 L0l3LlL9 384,9t7.30 1.89

260,000.00 AAA NR 09122120 09129120 259,961.81 0.37

145,000.00 AAA NR 07108120 07l1sna 1,14,989.05 0.48

209.80

24.75

79.24

156.33

35.36

5.56

15.49

25.45

35.44

34.22

323.40

34.74

11.60

t62,202.0t 163,865.77

t79,988.75 180,280.53

61,268.07 6r,768.67

L2t,285.64 122,429.21

184,987.24 18s,293.56

LL4.997.06 115,081.97

129,987.08 130,158.s5

244,966.06 244,988.73

L44,997.26 L45,346.62

174,990.30 r75,3r5.r2

384,949.31 39t,7s9.52

2s9,97r.28 260,308.02

144,99?..t5 14s,298.28

209,977.35 210,345.83

PFM A¡set fvlanagement LLC

¿+4933FACo 210,000.00 AAA NR 071L4120 07122120 209.960.69 0.48 44.80
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pfm
Managed Account lletail of Securities Held For the Month Ending September 30,2021

Security Type/ fÞscription
Dated Date/Coupon/MaturiÇ

S&P Moody's
Par Rating Rating

Trade
Date

Settle
Date

Accrued Amortized
Cost

Market
Value

Original YTM
Cost at Cost

Asset-Backed Securíty

2020-B

DrD 08 | 121 2020 0.47 oo/o 021 20 12025

CARMX 2020-3 A3

Dm 0712212020 0.6200/o 0311712025

GMALT 2021-3 A4

DTD 08/1 8/202 1 0.500o/o o7 | 2L 12025

KCOT 2021-1A A3

DID 04 | 14 12021 0.6200/o 08 | L5 /2025

CARMX 2020-4 A3

DlD 1012U2020 0.500o/o 08/15Æ025

HART 2021-A A3

ÐTD 04 /28 12021 0.380o/o 09 | L5 12025

KCOT 2021-2A A3

Dm 07 p812021 0.5600/o 1I I Lil2025

CARMX 2021-1 Æ
DID 0I 127 12021 0.74Ùo/o l2l 15 12025

CARMX 2021-2 A3

Dl|D Ml2U2O2t 0.520o/o 021L7f2026

CARMX 2021-3 A3

Dm 0712e12021 0.550o/o 061L512026

DCENT 2021.41 A1

Dm 09 p7 | 202L 0.580o/o 09/15/2026

Secur¡ty Type Sub-Total

Managed Account Sub-Total

30s,000.00 NR Aaa 08104120 08lLa20 0.47

225,000.00 AAA NR 07114120 07/22120 224,961.4 0.62

5s.000.00 AAA NR 0en0l2| 08lt8l2'' 54,998.01 0.s0

110,000.00 NR Aaa 0410612L 0417412L ß9.9n.49 0.62

175,000.00 AAA NR L0114120 !012u20 t74.967.48 0.50

105,000.00 AAA NR 0412012L 04/28121 104.988.9s 0.38

100,000.00 NR Aaa 0712012L 0712812t 99,996.23 0.s6

75,000.00 AAA NR 0Ll20l2L 0Ll27l2L 74,985.18 0.34

160,000.00 AAA NR A4n3l2L 0412712L 159,96s.s2 0.s2

305,000.00 AAA Aaa 07l2ll2l 0712812L 304,949.83 0.55

270,000.00 AAA Aaa 0912012t 0912712L 269,942.19 0.58

4,t1O4,778.84

48,050,718.82

CUSIP

14315F4D9

3626D4D6

50117TAC5

14316r-rAC6

44933tAC7

5011Ð682

14316N4C3

143140AC8

143r7DAC4

254683@8

43.80

62.00

8.40

30.31

38.89

17.73

24.89

11.33

36.98

74.56

304,9s2.03

224,97L.34

54,998.07

L09,979.9r

L74,969.04

104,990.03

99,996.39

74,987.23

159,968.71

304,951.66

305,693.60

225,723.76

54,858.89

rLo,t73.04

t7s,4L5.45

104,933.6s

99,767.65

74,832.21

160,2ss.07

304,737.00

77.40 269,942.32 269,308.61

4,404,',.03,63 O.80 L,4O2.47 4,404,260.29 4,4L7,939,31

48,531889.,14 L01 tt4ßo3.72 48,38t,352.74 48184,350.65
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pfm
Managed Account Detail of Securities Held For the Month Ending September SOr 2OZI

u. ,!,,. ! ;/ :rii: i,.r l

Securities Sub-Total

Accrued Interest

$48,050,718.82 $48,535,889.44 1.O1olo +Lt4ßO3.72 148þ8Lþ52.74 $48,784,3sO.65

Total lnvestments 948,89%154.37
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pfm
Managed Account Fair Market Value & Analytics For the Mmth Ending September 30,2O2L

Secu r¡ty Type/ Descr¡pt¡on
Dated Date/Coupon/Maturity CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

tlnreal G/L
On Cost

Unreal G/L
Amort Cost

Effective
Duration

YTM

at Mkt

U,S. Treasury Bond / Note

US TREASURY NOTES

Dm 0Uß12020 t.500o/o 0Ut512023
US TREASURY NOTES

DTD 0V15l2020 1.500o/o 0L11512023

US TREASURY NOTES

tJf D 02 | tS | 2O2O 1.37 5o/o 02 | t5 | 2023

US TREASURY NOTES

Df D 02 | 29 | 20 16 1.500o/o 02 | 28 I 2023

USTREASURY NOTES

DTD 03/31/2016 t.500o/o o3 l3tl202i
US TREASURY NOTES

DTD 0s/15/2020 0.L25o/o 051 1512023

US TREASURY NOTES

DTD 06/30/2016 1.375o/o 06130/2023

US TREASURY N/B NOTES

Dm 061301202L 0.L25o/o 0613012023

US TREASURY NOTES

DTD 08/01/2016 L.250o/o 0T3U2O23
US TREASURY NOTES

DTD 09/30/2016 7.375o/o 0913012023

US TREASURY NOTES

DTD 10/31/2016 7.6250/o 7013U2023

US TREASURY NOTES

DTÐ tVt5l2020 0.250o/o tLlL5l2O23
US TREASURY NOTES

DTD 1 1/30/201 6 2.L254/o LI | 30 [20L3
US TREASURY NOTES

DID L2 | 3 L | 20tg 2.6250/o L2 | 3L t2023
US TREASURY NOTES

ùî D 0t | 03 | 20L7 2,250o/o L2l 3L 12Q23

US TREASURY NOTES

DTD otl3Ll2oLg 2.fi0o/o oLl3U2o24
US TREASURY NOTES

DI ù 02 | lS | 202L 0.L25o/o 02 | rS | 2024

912828229

9L2828229

912828286

9L2828P79

912828029

9L28282P8

912828535

91282CCK5

912828592

9t2828126

912828T91

91282C4W1

912828U57

9128285U0

912828\¡23

9L28285z:9

91282C8M2

400,000.00

600,000.00

500,000.00

500,000.00

500,000.00

190.000.00

s00,000.00

875,000.00

500,000.00

500,000.00

500,000.00

230,000.00

455,000.00

300,000.00

r,000,000.00

275,000.00

500,000.00

MORGAN-S

8NP-PAR

BNP-PARI

BARCLAYS

JPM-CHA

MERRILL

DEUTSCH

MERRILL

BARCI.AYS

BNP-PARI

HSBC

CITIGRP

BNP-PARI

BNP-PARI

BNP-PARÌ

JPM-CHA

10t.73

101.73

101.66

101.88

101.97

99.86

102.00

99.83

101.83

L02.I7

Lø2.72

99.86

103.89

105.09

r04.28

104.97

99.4

406,937.52

610.406.28

508,281.25

509,375.00

s09,843.75

t89,732.82

5tr0,000.00

873,496.05

509,140.60

510,859.40

513,593.7s

229,676.57

472,702.32

315,281.25

1,042,812.50

288,664.06

497,787.50

7,92r.90

(s46.88)

9,316.41

9,394.53

(81.63)

t2,265.62

751,91

Lt,773.26

t5,234.40

10,878.91

44.93

3,767.94

3,457.03

L2,226.56

4,2,86.L3

(1,8ss.47)

6,311.63

9,317.77

4,170.19

9,350,74

9,655.37

(L39.22)

11,056.52

469.93

10,084.s4

13,t99.37

12,208.07

43.98

L0,427.79

8,59s.52

26,622.26

8,287.2t

@,054.05)

L.28

1.28

L.37

L.4L

7,49

162

1.73

L.7s

1.82

1.98

2.05

2.t2

2.t2

2.L9

2.20

2.28

2.37

0.15

0.15

0.r7

0.17

0.19

0.21

0.23

0.22

0.2s

0.29

0.32

0.32

0.32

0.35

0.34

0.36

0.36
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2021.

SecuriÇ 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 Cost

Effective
Duration

YTM
at Mkt

U,S. Treasury Bond / Note

US TREASURY NOTES

Dm 0212812019 2.375o/o o42912024

US TRFASURY NOTES

DID 0313U20t7 2.L25o/o 0313U2024

US TREASURY NOTES

DTD 05/r5/2014 2.500o/o 0511512024

US TREASURY N/B NOTES

DTD 06 | LS I 202t 0.250o/o 06 | tS | 2024

US TREASURY NOTES

DTD 0713112019 1.75oo/o 0713U2024

US TREASURY NOTES

DTD 08/31/2017 L.875o/o 0813112024

US TREASURY NOTES

DTD 09/30/2019 I.500o/o 0913012024

US TREASURY NOTES

DTD 09/30/2019 l.500o/o 0913012024

US TREASURY NOTES

DfD LL I L7 | 20L4 2.250o/o lL I L5 | 2024

US TREASURY NOTES

D'ID 01/31/2020 L.375o/o 0U3t12025

US TREASURY NOTES

Dm 0212912020 1.125o/o 0212812075

US TREASURY NOTES

Dm 07/3U2020 0.250o/o 0713112025

US TREASURY NOTES

DTD 11/30/2020 0,375o/o ttl30l2025
US TREASURY NOTES

DTD L2ßIl2o20 0.375o/o L213t12025

US TREASURY NOTES

DID 0tl3tl202l 0.375o/o Otl3U2026

US TREASURY NOTES

Dm A2lß12016 L.625o/o 021L512026

US TREASURY N/B NOTES

DTD 03|3U202t 0.75oo/o 03I3U2o26

9128286G0

912828W71

912828WJ5

9I282CCG4

9t2828Y87

9128282U3

9t2828YH7

912828YH7

912828G38

912828252

1L2828ZC7

9I282CAB7

91282C¡¿4

91282C8C4

91282C8H3

912828P46

9t282CW7

1,000,000.00

250,000.00

1,000,000,00

480,000.00

1,000,000.00

1,500,000.00

235.000.00

,100,000.00

800,000.00

s50.000.00

1.000.000.00

55,000.00

500,000.00

650,000.00

6s0,000.00

650,000.00

375,000.00

BNP-PARI

BARCLAYS

BNP-PARI

JPM-CHA

MERRILL

MERRILL

SOCGEN

MERRITl-

CITTGRP

MERRILL

BNP-PAR

WELLS-F

HSBC

JPM-CHA

MERRILL

BARCLAY

JPM-CHA

104.78

t04.27

105.41

99,44

103.59

103.97

702.94

L02.94

105,28

102.53

101.66

98.09

98.09

98.00

97.86

103.19

99.31

r.047,8t2.50

260,66,4.0s

1,054,062.50

4n300.00

1,035,937.50

1,559,s31.2s

241,903.13

411,750.00

842,250.00

563,921.88

1,016,562.50

53,951.s6

490,468.75

637,000.00

636,085.97

670,778.75

372,42r.88

t2,070.37

3,925.77

rL,523.44

(s06.2s)

26,914.06

29,94L.41

(890.42)

11,296.87

17,125.00

13,878.91

2,226.56

247.07

(3,3s9.38)

(7,287.Lt)

(4,011.69)

(8,912.11)

(2,43r.64\

28,866.13

6,92t.47

30,639.09

(681.91)

30,796.87

42,22s.82

(226.31)

L7,477.97

26,394.0L

13.893.1s

6,758.67

101.57

(3,451.32)

Q,492.92)

(s,181.21)

(s,441.53)

Q,441.54\

2.36

2.45

2.54

2.70

2.77

2.8s

2.95

2.9s

3.01

3.26

3.36

3.82

4.L3

4.22

4.30

4.24

4.43

0.39

0.41

0.43

0.46

0.47

0.50

0.51

0.51

0.54

0.61

0.63

0.76

0.84

0.86

0.88

0.88

0.91
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2O2f:

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 Cost

Effective
Duration

YTM
at Mkt

U.S. Treasury Bond / Note

USTREASURY N/B NOTES

DlD Ml30l202l O.750o/o 0413012026

US TREASURY NOTES

DTD 05/16/2016 r.6250/o 051L512026

US TREASURY N/B NOTES

DTD 0s/31/2021 0.750o/o 05 13U2026
US TREASURY N/B NOTES

DTD 06/30/2021 0.875o/o 0613012026

Securþ Type SuÞTotal

91282C8W0

912828R36

91282CCF6

91282CCJ8

600,000.00 CABRERA

500.000.00 JPM_CHA

500,000.00 STEBERT

s00,000.00 MoRGAN_

2L520,O0O.00

103.16

99.16

99.64

595,500.00

515,781.25

495,78r,2s

498,203.r0

(s,s07.81)

(3,164.06)

(4,394.s6)

e,7s6.90)

G,17r.33',,

(3,232.94)

(4,360.s4)

4.50

4.45

4.58

4.6s

0.92

0.93

0.94

0.95

2tÞ75,598.44 489,774.00 296,237.92 2.79 0.49

Supra-National Agency Bond / Note

INTL BK OF RECON AND DEV NOTE

Dm 041201202L O.I25o/o 0412012023

INTER-AMERICAN DEVEL BK NOTES

DTD 04 | 24 | 2020 0.500o/o 05 | 24 12023
INTL BK RECON & D,EVELOP NOTES

DTÐ 1 t | 24 I 2020 0.250o/o lL I 24 [2023
INTER-AMERICAN DEVEL BK NOTES

DI D 09 I 23 I 202t 0.500o/o 09 I 23 12024

Security Type Sub-.Total

4590s8JV6

45BlXODM7

459058JM6

4581X0D28

340,000.00 TD

570,000.00 RBc

775,000.00 TD

480,000.00 JPM_CHA

2,165,000.00

100.41

99.81

99.84

3æ,453,96

572,335.86

773,526.73

479,232.48

157.76

2,529.66

192.98

(4t2.32)

(0.3s)

2,439.22

(280.27)

ØL4.9t\

1.56

1.64

2.14

2,96

0.26

0.25

0.34

0.55

2,L64,549,O3 ¿468.08 !,743.69 2.10 0.35

Municipal Bond / Note

PORTAUTH NY/M TXBL REV BONDS

DID Oil 08 12020 L.ffi6'o/o 07 J 0U2023
C|HAFFEY UHSD, CA ÎXBL GO BONDS

DT D t2/ oS I 2079 2.tOto/o 08 I 07 I 2023

SAN DEIGO CNTY WTR AUTH, CA DGL REV

BON

DTD 0Z2212020 0.593o/o 051OU2024

CT ST TXBL GO BONDS

DT D 06 | tU 2020 L.998o/o 07 | 0 1, | 2024

73358W4V3

t574tL1J8

797412DL4

195,000.00 CITTGRP

180,000.00 RBc

225,OOO.OO MERRILL

101.25

L02.48

100.05

L97,44L,40

t84,467.60

225,12r.50

2,4t.40

4,467.60

121.50

2,44t.40

4,467.60

121.50

L.74

1.81

2.56

0.37

0.64

0.s7

2.68 0.65

PFM Arset fvla nagernent låC

20772ßW0 150,000.00 SIEBERT 103.68 155,526.00 5,526.00 5,526.00
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30' 2OZL

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

Ne¡G Call

Date
Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÉ Cost

Effective
Duration

YTM
at Mkt

Municipal Bond / Note

WI DEPT OF TRANS TXBL REV BONDS

DtD 0713012020 0.6240/o 0T0U2024
AZ TRAN BOARD TXBL REV BONDS

DTD 0211212020 L.958o/o 0710U2024

SAN ]UAN USD, CA TXBL GO BONDS

Df D I0 | 29 | 2020 0.7 02o/o 08 | 0t | 2024

MD ST DGL GO BONDS

DTD 08/0s/2020 o.St0o/o 0810112024

MS STTXBL GO BONDS

DTD 08/06/2020 0.5650/o LL|0U2024

cA sT r/E GO BONDS

D'rD 04 I 22 | 2020 5'000o/o 03 | 0L | 2025

SAN DEIGO CNTY WTR AUTH, CA TXBL REV

BON

DID 0712212020 0.743o/o 0510U2025

UNIV OF CAL TXBL REV BONDS

DfD 07h612020 0.933o/o 05115/2025

FL ST BOARD OF ADMIN TXBL RËV BONDS

DID 091t61202O L.258o/o 0710U2025

WI DEPT OF TRANS TXBL REV BONDS

Df D 07 | 30 I 2020 0.77 4o/o 07 | 0 t | 2025

FL ST BOARD OF ADMIN TXBL REV BONDS

D-tD 09 | t6 | 2020 I.258o/o 07 | 01 I 2025

SAN JUAN USD, CA TXBL GO BONDS

DTD L012912020 0.852o/o 0810U2025

LOS ANGELES CCD, CA DGL GO BONDS

DTD 11/10/2020 O.773o/o 081OU2025

Security Type SuÞTotal

977L23X@

040654XU4

798306WN2

s74193TQ1

605581M27

13063DUY2

7974L2DM2

91412HFM0

34L27tAD6

977t23X78

3412714D6

798306WP7

5,{438CYK2

290,000.00

385,000.00

110,000.00

195,000.00

165,000.00

125,000.00

260.000.00

WETIS-F

JPM-CHAS

KEYBANC

JPM-CHA

WELIS-F

MERRILL

MERRTLL

130,000.00 iPM_cHA

I3O,OOO.OO MERRILL

250,000.00 WELLS_F

275,OOO.OO MERRILL

135,000.00 KEYBANC

260,000.00 MERRil.l

3,460,000,o0

100.16

103.80

100.09

100.17

99.49

115.69

99,88

100.07

101.06

99.75

101.06

100.05

99.52

290,464.00

399,645.40

110,094.60

195,333.45

164,153.55

L44,6t6.25

259,680.20

130,087.10

131,381.90

249,365.00

277,923.25

135,060.75

258,752.00

464.00

L4,645.40

94.60

388.0s

(846.4s)

(3,708.75)

(319.80)

87.10

462.80

(63s.00)

2,923.25

60.75

(1,248.00)

464.00

14,645.40

94.60

372.24

(846,4s)

3,220.38

(319.80)

87.10

662.49

(63s.00)

2,923,25

60.75

(1,248.00)

2.73

2.68

2.81

2.82

3.06

3.19

3.53

0.57

0.s6

0.67

0.45

0.73

0.38

0.78

0.91

0.97

0.84

0.97

0.84

0.90

3.56

3.67

3.70

3.67

3.78

3.78

1509,113.95 24,924.45 32,037.46 3.O4 0.69

Federal Agency Commercial Mortgage'Backed SecuriÇ

FHLMC MULTTFAMILY STRUCTURED P

DTD 1U01l2015 2.7t6o/o 0610L12022

0.51 1.30

P:FM Assøllvla nagement LIC

3137BLUR7 196,617.58 JPM_CHAS 100.94 L98,47t.49 2,184.18 L.922.I0
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2O2f.

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

Ne¡G Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amort Cost

Efrective
Duration

YTM
at Mkt

Federal Agency Commercial Mortgage-Backed Security

FHLMC K032 A1

DTD 09/01/2013 3.0160/o 0210L/2023

FHMSK724 M
DID 0Ll0tl20l7 3.0620/o lU0I/2023

Security lype Sub-Total

313784G(8

31378-rU25

48,322.40 BARCI-AYS

225,000.00 JPM_CHA

469,939.98

101.60

103.64

49,095.22

233,188.s1

657.68

0,007.78\

739.55

(3,352.78)

(6e1.13)

0.65

1.88

1.19 1.3s

1.80

t.29

480,755.22 (4í65.92)

Federal Agency Bond / Note

FREDDIE MAC NOTES

DTD 041?o12020 0.375o/o 0412012023

FANNIE MAE NOTES

OTD 05 | 22 | 2020 0.250o/o 05 | 22 | 2023

FANNIE MAE NOTES

DID 07 | 19 12020 0.250o/o 07 | L0 | 20L3

FREDDIE MAC NOTES

Df D 09 | 04 | 2020 0.250o/o 09 | 08 I 2023
FREDDIE MAC NOTES

Dm L210412020 0.250o/o t2lMl20Z3
FEDERAL HOME LOAN BANK NOTES

DTD 04 | 16 12020 0.500o/o 04 | L4 | 2025

FANNTE MAE NOTES

Ðf D 04 | 24 | 2020 0.6250/o 04 | 22 / ?025

FANNIE MAE NOTES

DrD 0617912020 0.500o/o Q61Lil2025

FREDDIE MAC NOTES

DID 0T2312020 O.375o/o 0712U2O25

FREDDIE MAC NOTES

D1 D 09 I 25 I 2020 0.37 5o/o 09 I 23 I 2025

Security Type Sub-Total

3137EAEO8

3135G04Q3

3135G05G4

3137EAEW5

3137EAFA2

3l3OAJHU6

3135G03U5

3135G0423

3137EAEU9

3137EAEX3

725,000.00

595,000.00

1,000,000.00

110.000.00

475,000.00

840,000.00

965,000.00

1,000,000.00

435.000.00

495.000.00

CITIGRP

CITIGRP

CTTTGRP

MORGAN-

CITIGRP

CITIGRP

CINGRP

NOMURA

WELLS_F

CITIGRP

100.24

100.03

100.01

99.93

99.80

99.43

99.86

99.25

98.47

98.44

726,749.43

595,202.30

1,000,100.00

L09,927.07

474,029,58

835,182.60

963,666.37

992,526.00

428,338.41

487,274.04

3,561.93

1,993.25

2,250.00

(11e.13)

(500.1n

(6s1.00)

654.27

(5,404.00)

G,495.29)

(6,236.01)

2,686.30

1,180.37

7,370.37

(102.6s)

ß29.44)

(1,868.48)

82.09

(5.e36.2s)

(5,011.92)

(6,53e.06)

1.55

1.64

1.77

1.93

2.L7

3.50

3.52

3.68

3.78

3.95

0.22

0.23

0.24

0.28

0.34

0.66

0.66

0.70

0.78

0.77

6,640,O0O,00 6,612,995.80 (8,946.15) (14,76a.67) 2,82 0.50

Corporate Note

MORGAN STANLEY CORP NOTES

DT D 05 | 19 | 2017 2.7 50o/o 05 | 19 | 2022
0.63 0.2s

PFM Asset Management IIC

6I744YAHl 200,000.00 MoRGAN_S 101.59 203,L72.80 5,716.80 3,672.90
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pfm
Managed Account Fair Market Value &Analytics For the Month Ending September 30,2O2L

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
Amort Cost

Effective
Duration

YTM

at Mkt

Corporate Note

BANK OF AMERICA CORP BANK NOTE

DTD 0I I 20 I 20 t7 3.L24o/o 0L | 20 I 2023

CFIÉVRON CORP CORPORATE NOTES

DTD 05/11/2020 L.L4|o/o 051LI12023

BRTSTOL-MYERS SQUIBB CO (CAIIABLE)

CORP

DTD lUL3l2020 0.537o/o LLJL3/2023

PNC BANK M CORP NOÎES (CAIIjBLE)

DTD 0U2312019 3.500o/o 0112312024

IBM CORP NOTES

Df D 02 / t2 | 20 t4 3.6250/o 02 | t2 | 2024

UNILEVER CAPITAL CORP CORPORATE

NOrES (C

DTD 09/022018 3.250o/o 0310712024

JPMORGAN CHASE & CO CORPORATE

NOTES (CAL

DlD 03 / 16 | 2021 0,697 o/o 03 | 16 | 2024

CHARLES SCHWAB CORP NOTES

(CALLABLE)

DTD 03/18/2021 0.750o/o 031t812024

MORGAN STANLEY CORP NOTES

(CALLABLE)

DlD 04 | 22 | 2021 0.7 3 1o/o 04 | 05 | 2024

MORGAN STANI.EY CORP NOTES

(CALLABIE)

DID U|22|202t 0.73to/o 04|05|2024
BANK OF NY MELLON CORP NOTES

(CALLABLE)

WD 04 | 26 | 2021 0.500o/o 04 | 26 I 2024

AMAZON.COM INC CORPORATE NOTES

DID 0s I 12 | 202t 0.450o/o 05 I l2l 2024

UNITEDHEALTH GROUP INC (CALIABLÐ

CORP N

DTD 05/19/2021 0.550o/o 051t512024

06051GGE3

1667648V1

tr0L22D12

693475AW

459200HU8

904764reL

46647P8z:8

8085138N4

6T772BAAI

6177àBAAL

06406RAS6

0231358W5

9L324PEB4

350,000.00

200,000.00

240,000.00

215,000.00

400,000.00

110,000.00

11s,000.00

50,000.00

30,000.00

9s,000.00

95.000.00

140,000.00

105,000.00

MORGAN_S

JPM_CÏA

CIÏrGRP

MKTX

MORGAN-S

US-BANC

JPM-CHA

CSFB

MORGAN_

JPM-CHA

JPM-CHA

JPM-CHA

CITIGRP

100.85

101.39

100.01

352,978.85

202,786,40

240,027.84

228,690.34

427,984.4

116,800.86

L39,720,56

104,620.95

2,226.35

2,786.40

27.84

1,583.69

556.,+0

(2,333.s4)

28s.78

206.75

76.89

133.29

(131.29)

0s.M)

(269.8s)

2,720.79

2,786.40

27.84

7,2L4.88

13,070,75

L,022.97

285.78

202.26

76.89

1s8.33

(14s.94)

(101.52)

(283.3s)

lrlL3l2r

Lzt23t23 106.37

107.00

106.1802107124

031t6123 100.25 115,285.78

02118124 100.36 50,181.75

0410s123 100.26 30,076.89

04105123 100.26 95,243,49

03126124 99.75 94,767.06

99.80

99.64

1.28

1.60

0.12

2.15

2.28

2.28

2.60

0.62

2.46

0.28

0.53

0.72

0.64

0.69

0.53

0.69

1,46 0.60

2,37 0.60

1.50 0.63

1.50 0.63

2.47 0.60

PFM A$sËt Management I.J*C

0slLsl22
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2O2L

Security Type/ Descr¡pt¡on
Dated Date/Coupon/Maturity CUSIP Par Broker

Next Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
AmoÊ Cost

Efrective
Duration

YTM
at Mkt

Corporate Note

ASTRAZENECA FINANCE LLC

CORP

Dm 05 | 28 | 2o2I 0.7 00o/o 05 | 28 12024
JOHN DEERE CAPTTAL CORP COR,PORATE

NOTES

DI D 06 | t0 | 2021 0.450o/o 06 | 07 | 2024

US BANMRP NOTES (CALLABI.E)

ÐTD 0T29pAß 2.400o/o 0713012024

AMERICAN HONDA trNANCE CORPORATE

NOTES

DTD Og / 09 | 202L 0.7 50o/o 08 | 09 | 2024

BMW US CAPT AL LLC CORPORATE NOTES

Drù 08 | 12 | 2021 0.7 50o/o 08 | L2 | 2024

BMW US CAPTTAL LLC CORPORATE NOTES

DI D 08 | 72 | 202t 0.7 50o/o 08 | t2l 2024

HONEYWELL TNTERNATÎONAL (CÆIAB[.E)

NOTE

DTD 08/08/20 19 2.300o/o 08 | 15 | 2024

WALT DISNEY COMPANYTTHE

DTD 09/06/2019 I.7 50o/o 08 I 30 l20A
JOHN DEERE CAPTÎAL CORP CORPORATE

NOTES

DTD 09 | t0 12021 0.6250/o 09 | I0 12024
GOLDMAN SACHS GROUP INC CORPORATE

NOTES

DÎ D 06 / 10 I 2021 0.657 o/o 09 | L0 | 2O24

CATERPIIIAR FINL SERVICE CORPORATE

NOTES

DTD 09 l t4 l20ZL o.6000/o 09 | L3 [2024
NESTLE HOLDINGS INC CORP NOTES

(CALI.ABLE

DlO 09 | 14 12021 0.6060/o 09 | 14 [2024
BANK OF NY MELLON CORP

DTD L0 | 24 | 20L9 2.l00o/o 10 | 24 12024

04636NAC7

244228VQ9

91159HHX1

02665WDY4

05565E8U8

05565E8U8

438516SVr/5

254687n<7

2422WU0

38141GYE8

14913P¿P1

641062AU8

06406R411

16s,000.00

125.000.00

350,000.00

105.000.00

65,000.00

120,000.00

180,000.00

430,000.00

45,000.00

240,000.00

240,000.00

355,000.00

135,000.00

MORGAN_

LOOP

US-BANCO

BNP-PAR

GOLDMAN

MITSU

BNP-PAR

JPM-CHAS

HSBC

GOLDMAN

CITIGRP

JPM-CHA

MORGAN-S

05128122

06t28t24

0Tltslu

09tL4t23

104.85

100.01

100.14

100.14

L04.67

103.07

100.01

366,990.7s

105,008.93

65,093.47

t20,t72.56

188,402.04

443,18L,22

45,003.69

oD.8n

t2,566.75

78.23

99.32

80.16

(1.130.76)

t4,935.62

32.94

(37.92',)

(u2.88)

7.8t

2.2s

(734.02)

14,505.66

76.80

99.0s

84.38

2.004.95

14,206.87

32.38

ß7.92)

(L27.9s\

7.8t

4,876.83

164,989.11

99.30 r24.L25.88

0.66

2.67

2.66

2.83

2.84

2.84

2.7t

2.85

2.92

2.92

0.70

0.7L

0.67

0.75

0.70

0.70

0.66

0.69

0.62

0.6699.98 239,962.08

99.81 239,5s0.72

100.00 355,007.81

2.93 0.66

1.95 0.61

2.96 0.81

PFM As¡et lllanagement ILC

103.90 L40,260.82 4,666.82
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2O2L

Secu rity Type/ DescriPtion
Dated Date/Coupon/Maturity CUSIP Par Broker

Ne¡<t Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amort Cost

Effective
Duration

YTM
at Mkt

Corporate Note

CTTTGROUP INC CORPORATE NOTES

DTD 10/30/2020 0.7760/o 1013012024

TOYOTA MOTOR CREDTT CORP CORP

NOTES

DI D o2l 73 | 2020 t.800o/o 02 | t3 | 2025

NOVARTTS CAPITAL CORP

D'l D 02 | L4 | 2020 1.7 s\o/o O2l 14 | 2025

LOCKHEED MARTIN CORP NOTES

(CALIABLE)

DfD 0A20l20Is 2.900o/o 0310112025

CITTGROUP INC CORPORATE NOTES

DI D 0s | 04 | 2021 0.981o/o 05 | 01 / 2025

CÍTTGROUP INC CORPORATE NOTES

DTD 05 | 04 I 2021 0.987o/o 05 | 0L | 2025

HONEYWELL INTL CORP NOTES

(CALLABLE)

DTD 0s/18/2020 1.350o/o 06 | 0U 2025

EMERSON ELECTRTC CO CORPORATE

NOTES (CAL

DTD 05/2112015 3.t50o/o Q610U2025

JPMORGAN CHASE & CO CORPORATE

NOTES

DTD 06/01/2021 0.824o/o 06J0U2025

AMAZON.COM INC CORPORATE NOTËS

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

BRIÍOL-IVIYERS SQUIBB CO CORPORATE

NOTES

D-tD 07 I LS 12020 3,875o/o 08 | LS / 2075

BURUNGTN NORTH SANTA FE CORP

NOTES (CAL

DTD 08/20/201s 3.6500/o 0910U2025

ABBOTT lÁBORATORIES CORPORATE

NOTES (CAL

DfD 03 l22l 2017 3.875o/o 09 | LS | 2025

172967M'15

89236TGT6

66989HAP3

5398308E8

t72967MX6

172967MX6

438516C80

2910118G8

46647PCt17

0231358Q8

110122DC9

121891AY/

245,000.00

240,000.00

230,000.00

110,000.00

60,000.00

60,000.00

95,000.00

14s,000.00

310,000.00

24s,000.00

151,000.00

205,000,00

105,000.00

CITIGRP

GOLDMAN

MORGAN-

CITTGRP

CITTGRP

CSFB

BNP-PAR

MERRILL

JPM-CHA

CITTGRP

WELLS-F

WELLS-F

MERRILL

0ut4l2s

r2l0Ll24

osl0u2s

03t0U25

05lrsl2s

06l0Ll2s

100.39

L02.62

102.63

106.35

100.24

100.24

101.56

107.38

99.61

99.73

109.86

109.49

110.33

24s,948.r5

246,288.00

236,047,39

116.981.59

60,145.14

60,145.14

96,480.29

1s5.699.84

308,775.50

244,343.16

165,89s.ss

224,454.50

115,850.18

948.15

6,799.20

(s,252.s1)

(1,3s7.51)

145.14

26.94

(476.71\

(4,s46.91)

(L,224.50',t

¡573.54)

(6,649.13)

(2,880.25)

(4,467.22)

948.15

6.633.9s

(2,s69.23',,

01,97)

145.L4

39.10

52.65

(1,087.33)

ß,224.50)

(s9s.60)

(t,977.7t',1

o03.72''

(1,191.91)

3.04

3.28

3.20

3.0s

3.52

3.52

3.50

3.62

3.41

0.6s

1.01

0.96

1.01

0.91

0.91

0.92

3.24 1.09

3.61 0.93

0.87

1.26

3.47 7,t7

3.50 1.19

PFM ås¡et fvlanagement LLC
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2O2L

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

Ne¡<t Call
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amort Cost

Effective
Duration

YTM
at Mkt

Corporate Note

MARTTN CORP NOTES

(CALLABLE)

DlD IU23lzotS 3.550o/o 0U15/2026
GOLDMAN SACHS GROUP INC CORPORATE

NOTES

Dr D 02 | 12 | 202t 0.855o/o 02 | L2 | 2026

IBM CORP

DTD 05/15/2019 3.300o/o 05lrSP026
ASTRAZENECA RNANCE LLC (CALTABLE)

CORP

DrD 05/2e12021 r.200o/o ASp8l2026

SecurityType SuÞTotal

5398308H1

38141GXS8

4s9200JZs

04636N441

220.000.00 wEtts_F

l50,OOO.OO MERRILL

225,000.00 RBc

145.000.00 JsEB

71841,OO0.O0

10tt5t2s

04128126

110,03

98.88

108.98

99.80

t48,322.70

24s,195.10

144,712.90

(1,607

(2,029.80)

(3,C02.40)

(488.6s)

(534.28)

(1,986.05)

(2,078,20)

(480.10)

58,804.¡lO

4.29 1-t2

3.79 1.15

4.29

4.53

2.66 0.86

7,29

7.24

I,057,¿143.68 146t5.85

CeÉificate of Deposit

SUMITOMO BANK NY CERT

DTÐ 0il1412020 0,700o/o 07108f2022
NORDEA BANK ABP NEW YORK CERT

DEPOS

DTD 08129120L9 L.850o/o 08126R022
SKANDI¡IAV ENSKILDA BANK LT CD

DTD 09/03/2019 L.î360o/o 08 | 26 12O22

CREDIT SUISSE NEvv YORK CERT DEPOS

DTD 03 | 23 | 202L 0.590o/o 03 | L7 | 2O23

Secur¡ty Type Sub-Total

65558Tt17

83050PDR7

22552c3C2

245,000.00 sMBc

,165,000.00 MERRILL

475,000.00 BARCTAYS

365,000.00 csFB

11550,O0O.00

101.48

101.48

100.30

4V1,862.94

482,053.28

366,093.s4

945.46

6,862.94

7,053.28

1,093.54

945,46

6,862.94

7,053.28

1,093.54

0.78

0.91

0.91

r.45

0.19

0.21

0.2r

0.38

1,5651955.22 15,955.22 L5,955.22 1.02 0.25

Asset-Backed Security

TAOT 2019-A

DTt 021 L3 I 2oL9 2.9L0o/o 07 | LS 12023
GMALT 2020.3 A3

DTD 0912912020 0.450o/o 0812U2O23

ALLYA 201}1 A3

DTD O2l L3 | 2OL9 2.9 tlo/o 09 | L5 I 2023

89239AAD5

362569AC9

02004wAc5

162,213.96 MITSU

180,000.00 wELLs_F

6t,27L.22 JPM_CHAS

100.16

100.81

77

180,280.53

6L,768,67

t,68t.37

297.77

504.85

r,663.76

29r.78

s00.60

0.39

0.72

0.33

2.33

0.37

2.48
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 30,2O2L

Security Type/ Description
Dated Date/Coupon/Maturity CUsIP Par Broker

NelcCall
Date

Market
Price

Market
Value

Unreal G/L
On Cost

Unreal G/L
Amort Cost

Effective
Duration

YTM
at Mkt

Asset-Backed Securíty

NAROT 2019-A A3

DlD 02 | t3 | 2t19 2.900o/o l0 | 15 I 2023

NALT 2O2O-B A3

DTD 0912912020 0.430o/o fi1I612023

BMWLT 2021-1 A3

DTÐ 0317012021 0.290o/o 0U2512024

TLOT 2021.4 A3

Dm 04 | 2U 2021 0.390o/o 04 | 22 | 2024

GMALT 2021.2 A3

DID 05 | 26 | 2021 0.340o/o OS I 20 I 2024

NAROT 2O2O-B A3

DTD 06/30/2020 0.5500/ø 07 1t512024

TAOT 2O2GC A3

DfD 07 127 12020 0.440o/o r0 | 15 I 2024

DCENT 2019-43 A

DTD 10/31/2019 I.890o/o t0 J L512024

HAROT 2020-3 A3

DlD 09 | 29 | 2020 0.37 0o/o L0 | I8 I 2024

BMWOT 2O2O-A A3

DT D 07 | LS | 2020 0.480o/o t0 | 25 / 2024

HART 2O2O.B A3

D'lD 07 | 22 | 2020 0.480o/o t2 | 16 | 2024

vzoT 2020-8 A

DID 08 | t2 | 2020 0.47 0o/o 021 20 | 2025

CARMX 202G.3 Æ
Dm 07/2212020 0.6200/o 031L712025

GMALT 2021.3 A4

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

KCOT 2021-14 A3

DID 04 | L4 | 202t 0.6200/o 08 I L5 | 2025

CARMX 20204 A3

Dm I012U2020 0.5000/o 08/15/2025

HART 2021-A A3

DfD 04 / 28 | 2027 0.380o/o 09/15/2025

65.r'.79KAD2

65480ÊAD3

05s91RAC8

89238EAC0

3801.{4AC9

65479CAD0

89237V485

254683CM5

43813K4C6

09661RAD3

44933FACo

922908AA9

14315F4D9

36262XAD6

50117TAC5

14316H,AC6

4493314C7

r2r,293.66

185,000.00

1r5,000.00

130,000.00

245,000.00

145,000.00

175,000.00

385,000.00

260,000.00

145,000,00

210,000.00

305,000.00

22s,000.00

s5,000.00

110,000.00

175,000.00

105,000.00

MITSU

MERRII.I

MIZUHO

JPM-CHA

SOCGEN

MIZUHO

SMBC

MERRITI-

BARCI.AY

JPM-CHA

CITIGRP

RBC

BARCIAY

JPM-CIIA

JPM_CHA

RBC

BARCLAY

122,429.21

185,293.s6

115,081.97

130,158.ss

24,988.73

L45,346.62

175,3L5.L2

391,759,52

260,308.02

745,298.28

210,345.83

305,693.60

225,723.76

54,858.89

1L0,173.04

L75,415.45

104,933.65

r,153.92

312.60

85.62

r73.72

27.79

350.s9

328.59

6,842.22

346.27

309,23

385.14

757.6s

762.32

(139.12)

19s.55

453.97

(ss.30)

100.94

100.16

100.07

100.12

100.00

100.24

100.18

L0t.76

100.12

100.21

100.16

100.æ

100.32

99.74

100.16

100.24

99.94

I,t43.57

306.32

84.91

L7t.47

22.67

349.36

324.82

6,810.21

336.74

306.13

374.48

74t.57

752.42

(139.18)

193.13

446.47

(s6.38)

0.37

0.81

1.19

1.59

t.45

o.70

0.91

1.04

t.t7

0.80

0.89

1.35

0.87

2.34

2.38

1.31

1.86

2.43

0.35

0.26

0.34

0.34

0.46

0.38

1.30

0.33

0.41

0.43

0.40

0.53

0.57

0.s8

0.44

0.40
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pfm
Managed Account Fair Market Value & Analytics For the Month Ending September 3Ot 2O2L

Secur¡ty Type/ Description
Dated Date/Coupon/Maturity cusIP Par Broker

Ne)(t Call
Date

Market
Price

Market
Value

tlnreal G/L
On Cost

Unreal G/L
Amort Cost

Effective
Duration

YTM
at Mkt

Asset-Backed Security

A3
DrD 0712812O2L 0.5600/o ItlL7P025
CARMX 2021-1 A3

DTD 0I | 27 | 2021 0.340o/o L2 I t5 | 2025

CARMX 2021-2 A3

DTD A4/2U2A2L 0.520o/o 021t712026
CARMX 2021-3 A3

DID 07 | 28 | 2021 0.550o/o 06 | 75 | 2026

DCENT 2021-A1 A1

D'rÞ æPlz\2t 0.580o/o 09/15/2026

SecurityType SubTotal

Itlana ged Account Sub-Total

Securities SuÞlotal

Accrued Interest

Total Investments

14316MC3

14314Q4C8

L43r7DAC4

254683CP8

75,000.00

160,000.00

305,000.00

270,000.00

MITSU

MTTSU

MERRILL

RBC

CTTIGRP

99J'Ì

99.78

100.16

99.91

99.74

.65

74,832.21

160,2ss.07

304,737.00

269,308.61

(1s2.97)

289,ss

(212.83)

(633.s8)

4¿28.74)

(1s5.02)

286.36

(214.66)

(633.71)

2.63

1.38

2.08

2.43

2.93

0.62

0.39

0.48

0.57

0,63

4r4O4,778.84

48r05or718.82

$44050,7r8.82

4,4A7,939.3t 13/&35.68 L3,679.O2

ß,784,390.65 248,ß!.2L 4Ct2,997.9L

L.37 0.67

2.56 0.58

2.56 0.58o/o+248,ßt.2L ç4O2,997.9L$48,784,350.65

i1t4,8o3.72

çß,899,L54.37
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pfm
Managed Account Security Transactions & Interest For the Month Ending September 30,2021.

CITY OF YORBA LINDA - 974BOOOO

Transaction Type
Trade Settle

Principal
Proceeds

Accrued
Interest

Realized G/L
Cost

Realized G/L
Amort Cost

Sale
Method

BUY

0910312r

09103/2r

0910712r

09107/2t

0910712r

09107127

09lts/21

09120/2t

09127/21

0910812t

0910812r

09109121

09lr0l2L

0911412t

09l14l2t

09/23lZL

09/2712r

0912912t

CUSIP

9t282CM4

91282CCJ8

02665WDY4

24422EVU0

6410624U8

14913R2P1

4581X0D28

254683CP8

91282CAW1

Par

500.000.00

500,000.00

105.000.00

45,000,00

355,000.00

240.000.00

480,000.00

270,000.00

230,000.00

(493,828.13)

(s02,597.66)

(104,930.70)

(44,970.75',)

(355,000.00)

(239,673.60)

(479,644.80\

(269,942.19\

(229,63t.64\

(512.30)

(832.20)

0.00

(214.06)

Total

(494.340.43)

(s03,429.86)

(104.930.70)

G4.970.7s)

(3ss,000.00)

(239,673.60\

(479,644.80)

(269,942.19)

(229,84s.70)

US TREASURY NOTES

DrD rI/3012020 o.375o/o 1U3012025

US TREASURY N/B NOTES

DrD 06130 12021 0.875o/o 0613012026

AMERICAN HONDA FINANCE

CORPORATE NOTES

DlD 09 I 09/2021 0.750o/o 08109 12024

JOHN DEERE CAPITAL CORP

CORPORATE NOTES

DID 09 I 1012021 0.6250/o 09 I I0/2O24

NESTLE HOLDINGS INC CORP NOTES

(CALLABLE

DTD 09 I 14 12021 0.6060/o 09 | 14 I 2024

CAÏERPILLAR EINL SERVICE

CORPORATE NOTES

DrD 09 I 1412027 0.60o0/o 09 | t3 12024

iNTER-AMERICAN DEVEL BK NOTES

DfD 09 12312021 0.500o/o 09 123 12024

DCENT 2021-A1 A1

D'rD 09 127 12021 0.580o/o 09 | 15 12026

US TREASURY NOTES

DTD tVl5l2020 0.250o/o 1U1512023

0.00

0.00

0.00

0.00

0.00

Transaction Type Sub-Total 2,725,OOO.OO (2,72O,2L9.47) (1/558.56) (2,72t,778,O3)

INTEREST

09l0u2t 09l0u2[ LOCKHEED MARTIN CORP NOTES

(CALLABLE)

DID 021 20 l20|s 2.900o/o 03 | 0I/ 202s

cA sT T/E GO BONDS

DTD 04/2212020 5.000o/o 03101/2025

BURLINGTN NORTH SANTA FE CORP

NOrES (CAL

DTD 08/20i2015 3.650Vo 0910112O25

MONEY MARKET FUND

0910u21

0910r/27

09l0u2r

09l0u2L

5398308E8

13063DUY2

121B9LAY7

110,000.00

125,000,00

205,000.00

0.00

1,59s.00

3,125.00

3,74t.25

2.29

1,595.00

3,12s.00

3,74t.2s

09101121 09lltl2r

0.00

0.00

0.00

0.00

PFM Asset lvlanagernent LLC
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pfm
Managed Account Security Transactions & Interest For the Month Ending September 30,2O2L

Transaction Type
Trade Setde

Principal Accrued
Interest

Realized G/L
Cost

Realized G/L
Amort Cost

Sale
Method

INTEREST

0910u27

a9l0u2L

0910v21

09107121

09107121

0912512L

0912512L

09l2sl2r

ogtoTtlr

0910712L

CUSIP

3137BLUR7

313784GX8

3137BTU25

9047648F3

9047648G7

3137EAEW5

38141GYE8

44933FAC0

65479C4D0

14315FAD9

65480EAD3

14316N4C3

254683CM5

89239AAD5

50117TAC5

65479KAD2

198,507.61

51,42L.84

22s,000.00

23s,000.00

110,000.00

110,000.00

240,000.00

210,000.00

145,000.00

225,000.00

18s.000.00

75,000.00

385,000.00

181,334.41

110,000.00

135,718.70

449.29

L29.24

574.I3

3,525.00

L,787.50

137.50

394.20

84.00

66.46

116.25

66,29

2t.25

606.38

439.74

56.83

327.99

Par Proceeds Total

449.29

t29"24

574.13

3,525.00

t,787"50

137.s0

394.20

84.00

66.46

116.25

66.29

2r.25

606.38

439.74

56.83

327.99

09108t21

0elL0l2t

09t08t2t

0911012t

FHLMC MULTFAMILY STRUCTUR,ED P

DTD 1 1/01/2015 2.7 160/o 061 0112022

FHLMC SERIES KO32 A1

DTD 09/01i2013 3,0L6o/o 0210L12023

FHMS K724 A2

ùfD 0U0U20L7 3.0620/o lU0Ll2023
UNILEVER CÁPITAL CORP

ÐTD 09107l2oLB 3.000o/o o310T2022

UNTLEVER CAPTÌAL CORP CORPORATE

NOÎES (C

DTD 09 | 07 I 20 18 3.250o/o 03 | 07 I 2024

FREDDIE MAC NOTES

DlD 09 | ù4 | 2020 0.250o/o 09 I 08 I 2023

GOLDMAN SACHS GROUP INC

CORPORATE NOTES

D-lÐ 061 L0l202l 0.6570/o 09hOl2O24

HART 2O2O-B A3

DTD 0il221202Û 0.480o/o 121L612024

NAROT 2O2O-B A3

DTD 06/30/2020 0.550o/o 07 | t512024

CARMX 2020-3 A3

Dm 0//222:020 0.6200/o 031L712025

NALT 2O2O-B A3

DTD 09 I 29 12020 0.430o/o l0 | 1612023

CARMX 2021-1 A3

DrD Ul27l202L 0.340o/o I2Jt512025
DCENT 2019-43 A
DTD 10/31/2019 t.890o/o L0 | 75 12024

TAOT 2019.A A3

DT D 02 | 13 | 20 19 2.9 t0o/o 07 | 15 | 2023

KCOT 2021-1A A3

DlD 04 | L4 | 2021 0.6200/o 08 | 15 | 2025

NAROT 2019-A A3

Dm 04l3l20t9 2,900o/o 701t512023

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

09lrsl21

09lLsl2r

09lrsl21

09lL5l2L

091ßnr

09lrsl2t

0yßnt

09115127

09nsr21

09llslzt

09llsl2l

æl7slzL

09nslzL

wlLslzr

ailLsl¿r

09l7slzl

09ltsl2r

æl75lzl
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pfm
Managed Account Security Transactions & fnterest For the Month Ending September 30,2021,

Transact¡on Type
Trade Settle

Principal Accrued
Interest

Realized G/L
Cost

Realized G/L
Amort Cost

Sale
Method

INTEREST

09lL5l2t

09lrsl2r

09ltsl2L

09lr5l2r

09ltslzr

09lLsl2ï

09lt5l2r

09ltslzL

09lt6l2t

09lL8l2L

09lL8l2t

09120121

09120121

09l20J2r

09120121

09llsl2L

09lls|zt

09l7sl2t

0917512L

0911512r

09lL5l2t

09ltsl2L

09lLsl2t

09l16l2t

0911812t

09lt8l2t

a9n0nL

09120121

0912012t

0912012r

105,000.00

175,000.00

160,000,00

100,000.00

69,687.65

17s,000.00

305,000.00

105,000.00

115,000.00

260,000.00

50,000.00

305,000.00

180,000.00

55,000.00

130,000.00

2,034.38

72.92

69.33

46.67

168.99

64.L7

t39.79

33.25

400.78

80.17

187.50

L19.46

67.50

24.45

42.25

Total

2,034.38

72.92

69.33

46.67

168.99

æ.17

L39.79

33.25

400.78

80.17

187,50

1r9.46

67.s0

24.45

42.25

CUSIP

0028248M1

14316HAC6

14314QAC8

5011DGE2

02004wAc5

89237V485

L43t7DAC4

449331AC1

46647P8z.8

43813KAc6

8085138N4

922908AA9

362569AC9

36262XAD6

89238EACo

Par Proceeds

ABBOTT LABORATORIES CORPORATE

NOTES (CAL

Dm 0U22120t7 3.875o/o 09JI512075

CARMX 2020-4 A3

DTD l0l2V202a 0.500o/o 08/152025
CARMX 2021-2 A3

DTù 04 1 2U2021 0.52oo/o 021 til 2026

KCOT 2021-2A A3

Dm 07p812021 0.56oo/o tLlL7l2025
ALLYA 2019-1 A3

DTD 021 13 I 20 L9 2.9 L0o/o 09 I 15 | 2023

TAOT 2020-C A3

Dm 07 n7 PA2o 0.440o/o 70 | L5 12024

CARMX 2021-3 A3

DTD 07 | 2Bl 202t 0.550o/o 06 I L5 12026

HART 2021-A A3

Dm Mp8l202l 0.380o/o 09/1 5/2025

JPMORGAN CHASE & CO CORPORATE

NOTES (CAL

Dm ßlß1202L 0.6970/o 031t612024

HAROT 2020-3 A3

D'lD 09 I 29 | 2020 o 37 Aolo 10 | LB / 2024

CHARLES SCHWAB CORP NOTES

(cALl-ABrE)

Dm ß / LB | 2021 o.7 50o/o 03 l 18 | 2024

wo'Í202ÈBA
Dm 0qL212020 0.470o/o 0212012025

GMALT 202G3 A3

DTD 09 I 29 I 2020 A.450o/o 08 | 2L | 2023

GMALT 2021-3 A4

DID 081L812021 0.500o/o 0712U2o25

TLOT 2021-A A3

DTD 04 | 2I | 2021 0.39 0o/o 04 | 22 | 2024

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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pfm
Managed Account Security Transactions & Interest For the Month Ending September 30,2021

Transaction Type
Trade Settle

Principal
Proceeds

Accrued Realized G/L
Cost

Realized G/L
Amo¡t Cost

Sale
Method

INTEREST

0912012L

0912312L

09l2sl2L

09l2sl2L

0913012L

0913012L

0913012t

0913012t

09130121

0912012r

09l23lzt

09l2sl2r

0912512r

ogl3ol2L

09l30l2t

0913012t

0913012t

0913012r

CUSIP

380144AC9

3137EAEX3

05591R4C8

09661RAD3

9r282CW7

9t2828W7t

912828't26

912828029

9r2828YH7

24s,000.00

495,000.00

115.000.00

145,000.00

375,000.00

250.000.00

s00,000.00

500,000.00

63s,000.00

8,A[L,67O,2L

69.42

928.13

n.79

58.00

1,406.25

2,656.25

3,437,50

3,7s0.00

4,762.50

37,893.04

Total

69.42

928.13

27.79

58.00

t,406.2s

2,656.25

3,437.50

3,750,00

4]62.50

37,893.04

Par

GMALT 2021.2 A3

Dm 0s I 26 | 2021 0.340o/o 05 | 20 | 2024

FREDDTE MAC NOTES

DTD 09 | 25 | 2020 0.37 5o/o 09 I 23 | 2025

BMWLT 2021-1 A3

DTD 03/10/2021 0.290o/o 0U2512Q24

BMWOT 2020-A A3

DID 0ilL512020 0.480o/o 7012512024

US TREASURY N/B NOTES

Dm ßl3Il2O2L o.750o/o 0313U2026

US TREASURY NOTES

Dm ßl3Ll20L7 2.125o/o 0313L12024

US TREASURY NOTES

DTD 09/30/2016 L.375o/o 0913012O23

US TREASURY NOTES

DÏÐ 0313U2016 1.500o/o 0313L12023

US TREASURY NOTES

DTD 1.5000/o

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Transact¡on Type Sub-Total o,oo

PAYDOWNS

@l0u2r

æ10!2t

09lLslzL

09lLslzL

09ltslzt

09125121

0912512L

09lL5lzL

a9nsl2L

09/7sl2l

1,890.03

3,099.44

74,425.O4

19,120.45

8,4t6.43

1,890.03

3,0w.44

L4,475.04

19.120.45

8,416.43

1,890.03

3,099,44

t4,425.04

19,120.45

8,416.43

3.17

(7.38)

2.r9

3.48

1.02

FHLMC MULTFAMILY STRUCTURED P

DTD 11/01/2015 2.7160/o 0610L12o22

FHLMC SERIES KO32 A1

DTD 09/0V2013 3.0|60/o 021o112023

NAROT 2019-A A3

Dm 02113120L9 2'900vo 101L5¡2023

TAOT 2019-A A3

Ðm 021L3120t9 2.910o/o 071t512023

ALLYA 2019-1 Æ
DTD 2.910o/o O917512023

3137BLUR7

313784GX8

65479K4D2

89239AADs

020o4wAcs

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

o.ooTrânsact¡on Type Sub-Total

PFM Asset Management I,,'LC

46,951.39 46,951.39 0.00 46,951,39 2.ß
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pfm
Managed Account Security Transactions & Interest For the Month Ending September 30,2021,

Transact¡on Type
Trade Settle

Principal
Proceeds

Accrued
Interest

Realized G/L
Cost

Realized G/L
Amort Cost

Sale
Method

SELL

09103127

0910312L

0910312L

0910312r

0910312t

0910812t

0elt6l2r

09123121

0910812L

0910812r

09108121

0910812t

09t0812L

09109121

0elt7l2r

09123121

CUSIP

90É764AF3

9L2828229

717081ER0

5893314T4

58933YAO8

9L2828W7L

3L37AF¡¿

931742ED1

02313s8P0

235,000.00

400,000.00

s5,000.00

180,000.00

120,000.00

750,000.00

480.000.00

105,000.00

238,273.55

407.453.13

55,722,70

L82,932.20

L2L,08L.20

784,36s.23

479,625.60

115,485.30

19.58

896.74

757.r7

2,076.00

219.33

7,054.30

343.33

900.81

Total

238,293.r3

408,349.87

56,479.87

185,008.20

121,300.s3

797,479.53

479,968.93

116,386.11

4,410.9s

5,796.88

726.00

4,77L.80

3,310.80

14,150.38

100.80

(3,423.00)

3,433.87

6,692.03

723.25

3,466.83

1,389.49

22,866.65

(23.7s)

(439.67)

Par

o9t27t2r 0912912t

U NII-EVER CAPITAL CORP

DTD 09 | 07 | 20 tB 3.000o/o 03 I 0ï 2022

US TREASURY NOTES

DTD 0L1t512020 L,500o/o 0th512023

PFIZER INC CORP BONDS

DfD 03llV20t9 2.800o/o 03lL1/2022
MERCK & CO TNC CORP NOTES

DTÐ 09 I L3 | 20 rZ 2.400o/o 09 | 15 | 2022

MERCK & CO INC CORP NOTES

DTD 02/10/2015 2.350o/o 021 L012022

US TREASURY NOTES

Dm WßL|20L7 2't25o/o 0313112024

FREDDIE MAC NOTES

oTD t2 | 04 12020 0.250o/o L2 I 04 | 2023

WAL-MART STORES INC (CALLABI"E)

CORP NOTE

DîD 06 I 27 I 20 L8 3'550o/o 06 | 26 | 2025

AMAZON.COM INC CORPORATE NOTES

0.400o/o 06J0312023

FIFO

RFO

RFO

FIFO

FIFO

RFO

FIFO

FIFO

230.000.00 230,538.20

2,555,000.00 46L5,477.L1

296.44

t2,563.7O

(57,790.97) ¡¡8'898.18

(*s7,79O.97) $48,898.18

230,834.64 860.20

2,62&040.81 3O,7O4,81 38,826.87

(a,a92.79) 3O,7O7.29 38,826.87

($8,892.79) $3O,7O7.29 $38,826.87

7t8.17 FIFO

DTD

Transact¡on Type Sub-Total

Managed Account Sub-Total

Total Sec¡¡rity Transactions
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