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Portfolio Overview

Portfolio Characteristics

Duration

Years to Effective Maturity
Years to Final Maturity
Coupon Rate

Book Yield

Market Yield

Benchmark Yield

2018
1.234
1.237
1.280
0.525
1.417
2.263

1.823
0.985
0.986
1.237
0.685
1.623
2.988

Asset Allocation

Detail may not add to total due to rounding.

CASH 0.00%
CORP 6.28%
GSE 7.29%
LGIP 47.53%
MMFUND 0.36%
MUNI 0.34%

US GOV 38.20%

Portfolio Summary

04/01/2022 to 06/30/2022

Summary 03/31/22 06/30/22
Historical Cost $180,513,153.32 $223,842,052.14
Book Value 180,492,018.81 223,833,234.04
Accrued Interest 160,641.42 193,552.94
Net Pending Transactions 235 202.02
Book Value Plus Accrued $180,652,662.58 $224,026,989.00
Net Unrealized Gain/Loss (3,442,087 46) (4,053,042.68)
Market Value Plus Accrued $177,210,575.12 $219,973,946.32

Income Summary

Period Income

Income
Interest Income $281,825.97
Net Amortization/Accretion Income 20,802.77
Net Realized Gain/Loss (258,322.65)
Net Income $44,306.09

City of Fullerton - Aggregate

Public Trust Advisors @



Portfolio Overview 04/01/2022 to 06/30/2022

Maturity Distribution by Security Type

Security Distribution 0-3 Months 3-6 Months 6-9 Months 9-12 Months 1-2 Years 2-3 Years 3-4 Years 4-5 Years 5+ Years Portfolio Total
CASH $202.02 - - - - - - - - $202.02
CORP 1,128,532.13 5,098,228.81 7,592,779.20 13,819,540.14
FED INST (GSE) 1,687,411.19 1,387,499.93 2,539,779.50 7,886,201.01 1,789,882.38 754,961.49 16,045,735.50
LGIP 104,549,381.08 104,549,381.08
MMFUND 783,255.40 783,255.40
MUNI 752,080.42 752,080.42
US GOV 9,988,445.00 2,653,166.92 30,304,446.77 30,072,507.85 6,343,653.22 4,661,532.00 84,023,751.76
TOTAL $117,008,694.69 $1,387,499.93 - $7,073,558.98  $43,288,876.59  $39,455,169.42 $7,098,614.70 $4,661,532.00 - $219,973,946.32

Top Ten Holdings Maturity Distribution by Type
United States 38.20% 53.2%
(LAIFUND) State of California City 33.12% 50% -
(LAIFCRE) State of California Covid Relief
11.97%
Emergency
Federal Home Loan Mortgage Corporation 4.61% 40% Il CASH 0.00%
(LAIFRDA) State of California Successor Agency 2.44% CORP 6.28%
Federal National Mortgage Association 1.63% 30% - Il GSE 7.29%
Amazon.com, Inc. |.54% M LGIP 47.53%
PACCAR Inc 1.27% 19.7% [ MMFUND 0.36%
- 20% - 17.9%
Caterpillar Inc. 1.219% MUNI 0.34%
Toyota Motor Corporation 1.17% - — Il USs GOV 38.20%
10%
3.2% 3.2%
— 2.1%
0.6% —
O%_J, : _ — : I =m :
0-3 3-6 6-9 9-12 1-2 2-3 3-4 4-5 5+

Months Months Months Months Years Years Years Years Years

City of Fullerton - Aggregate Public Trust Advisors @



Portfolio Overview 04/01/2022 to 06/30/2022

S&P Rating Distribution Moody’s Rating Distribution
S&P Rating Distribution . Ji‘:; Zgéligiz Aﬁﬁ,ﬁft‘?ﬂﬁ Moody's Rating Distribution . Ji‘:; 3;;'222 A:ng:::z
Short Term Rating Distribution Short Term Rating Distribution
Al+ $9,988,445.00 4.54% P-I $9,988,445.00 4.54%
Al P2
A2 Total Short Term Ratings $9,988,445.00 4.54%
Total Short Term Ratings $9,988,445.00 4.54% Long Term Rating Distribution
Long Term Rating Distribution Aaa $91,993,031.81 41.82%
AAA $1,24892001 0.57% Aa $752,080.42 0.34%
AA $94,873,531.05 43.13% A $12,691,008.01 5.77%
A $9,313,669.18 423% Below A
Below A Not Rated $104,549,381.08 47.53%
Not Rated $104,549,381.08 47.53% Total Long Term Ratings $209,985,501.32 95.46%
Total Long Term Ratings $209,985,501.32 95.46% Portfolio Total $219,973,946.32 100.00%
Portfolio Total $219,973,946.32 100.00%
Allocation by Standard and Poor’s Rating Allocation by Moody’s Rating

Bl AAA0.57% B Aaa 41.82%
AA 43.13% Aa 0.34%
B A4.23% B A5.77%
B A-1+ 4.54% B P-14.54%
B Not Rated 47.53% B Not Rated 47.53%

City of Fullerton - Aggregate Public Trust Advisors @



Portfolio Overview 04/01/2022 to 06/30/2022

Market Value Basis Security Distribution

Security Distribution En::z; oones Portiolia Allocation Enjib:‘g:;);li:z: Portiolin Allocation ity Bool Yield
Cash $2.35 0.00% $202.02 0.00% 0.00% 0.00%
U.S. Treasury Notes $68,487,952.55 38.65% $84,023,751.76 38.20% (0.45%) 1.00%
Federal Instrumentality (GSE) 24.922,199.50 14.06% 16,045,735.50 7.29% (6.77%) 0.84%
Money Market Funds $524,925.73 0.30% $783,255.40 0.36% 0.06% 0.99%
Corporate Notes 10,859,213.91 6.13% 13,819,540.14 6.28% 0.15% 1.25%
CD 495,314.01 0.28% (0.28%)
Local Government Investment Pool 71,163,242.86 40.16% 104,549,381.08 47.53% 7.37% 0.32%
Municipal Bonds 757,724.21 0.43% 752,080.42 0.34% (0.09%) 0.66%
Portfolio Total $177,210,575.12 100.00% $219,973,946.32 100.00% 0.69%
Asset Balance by Security Type
$135 mm
$120 mm
$105 mm $104.5
$90 mm $84.0
$75 mm 7 $68.5 >12 B Mar 31, 2022
$60 mm + Jun 30, 2022
$45 mm —
$30 mm - $24.9
$15 mm $16-0 410,913
$0 mm $0.0 $0.0 $0.5 $0.8 | $0.8 $0.8 | $0.5 $0.0 |
CASH MMF UsT GSE CORP MUNI CD LGIP

City of Fullerton - Aggregate
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Portfolio Overview 04/01/2022 to 06/30/2022

Historic Cost Basis Security Distribution

Security Distribution En?irar; iones Portiolia Allocation Eniﬁlﬁ’;uigii Portiolio Allocation Al Boolc Yield
Cash $2.35 0.00% $202.02 0.00% 0.00% 0.00%
U.S. Treasury Notes $70,888,578.96 39.27% $86,864,682.35 38.81% (0.46%) 1.00%
Federal Instrumentality (GSE) 25,426,303.82 14.09% 16,548,371.76 7.39% (6.69%) 0.84%
Money Market Funds $524,925.73 0.29% $783,255.40 0.35% 0.06% 0.99%
Corporate Notes 11,253,101.95 6.23% 14,331,361.55 6.40% 0.17% 1.25%
CD 492,000.00 0.27% (0.27%)
Local Government Investment Pool 71,163,242.86 39.42% 104,549,381.08 46.71% 7.28% 0.32%
Municipal Bonds 765,000.00 0.42% 765,000.00 0.34% (0.08%) 0.66%
Portfolio Total $180,513,155.67 100.00% $223,842,254.16 100.00% 0.69%
Asset Balance by Security Type
$135 mm
$120 mm
6105 mm $104.5
$90 mm $86.9
$75 mm - $70.9 $71.2 B Mar 31, 2022
$60 mm + Jun 30, 2022
$45 mm
$30 mm - $25.4
$15 mm $16-5 $11.3 $14.3
$0 mm $0.0 $0.0 $0.5 $0.8 . $0.5 $0.0 .
CASH MMF UST GSE CORP CcD LGIP

City of Fullerton - Aggregate

Public Trust Advisors @



Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
CASH 0.00%
Receivable 06/30/22 0.00%
CcCYusd 06/30/22 - 20202 ggi'gg s $223‘8§ $0.00  0.00% N - ol
0.00% 0.00 ' ’ ' -
06/30/22 0.00% e
CASH TOTAL 06/30/22 - 202.02 :igig; $20fgg $zggg(2) $0.00  0.00% N - Aaa
0.00 - . : . - -
MMFUND 0.00%
FIRST AMER:GVT OBLG Y 06/30/22 0.99%
31846v203 06/30/22 - 783,255.40 ggg'gig 378325549 $783,2;(5).gg (30.00)  0.36% N - el
0.99% 0.00 e ’ ' -
06/30/22 0.99% AAA
MMFUND TOTAL 06/30/22 - 783,255.40 :;:;’::::g $783’25T';g $783’2;g.;g ($0.00) 0.36% N - Aaam
0.00 - e : . . -
Us GOV 0.00%
;JINZQ;E;;;JATES TREASURY g;; : z;;i 05/16/22 5 000.000.00 $4,993,073.20 $4,997,345.00 $4,997,345.00 $643.99 297% N ?g;ﬁ A-l1+
o 05/18/22 R $4,997,988.99 99.95 $0.00 ( 99) e - e P-1
0.00% 0.05 -
UNITED STATES TREASURY 08/18/22 1.05%

05/16/22 4,986,806.94 4,991,100.00 4,991,100.00 o N o A-l1+
912796T41 08/18/22 05/18/22 5,000,000.00 4993.116.66 99.80 0.00 (2,016.66) 2.27% B 1.33% P
0.00% 0.13 _

UNITED STATES TREASURY 06/15/23 0.14%

09/03/20 1,028,203.13 999,335.02 999,447.05 o N o AA+
9128287U7 06/15/23 09/08/20 1,025,000.00 1026.108.10 9750 112,02 (26,773.08) 0.45% B 2.92% Aaa
0.25% 0.94 _

UNITED STATES TREASURY 06/30/23 0.17%

09/01/21 1,698,605.47 1,653,714.10 1,653,719.87 o N o AA+
91282CCK5 06/30/23 09/03/21 1,700,000.00 169923679 9728 577 (45,522.69) 0.75% B 291% Aaa
0.12% 0.99 _

UNITED STATES TREASURY 08/15/23 0.19%

- 2,535,967.18 2,460,724.06 2,461,916.88 o N o AA+
3 ||225;2CAF8 (I)BI/I 15/23 B 2,540,000.00 253826932 96.88 1 192.82 (77,545.26) 1.12% B 2.??/0 Aaa
;JINZ'E;TZ%EZ)SITATES TREASURY ggg : gg 01/06/21 | 10000000 1,134761.72 1,080,234.10 1,085,289.47 CRENT) e N g;g; AA+
| 38% |14 01/08/21 o 1,115,364.27 98.20 5,055.37 o e - o ° Aaa
;J |N2|8TzEc[jASKT7ATES TREASIRY gZ; : ggg 01/06/21 1,100,000.00 1.098,152.34 1.063,734.10 1.064,137.63 (35433.73)  0.48% N g;; AAE
0.129 19 01/08/2! ST 1099,167.83 96.70 403.53 s e - P Aaa
UNITED STATES TREASURY 10/15/23 0.21%

- 2,908,491.99 2,811,948.92 2,812,715.50 o N o AA+
3||228c,/2CAP6 :02/7| 5/23 __ 2,915,000.00 291164220 96,46 766.58 (99,693.28) 1.28% B 2.‘?6 Aaa

City of Fullerton - Aggregate Public Trust Advisors



Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,
;J |N2:3Tz§3$9s |TATES TREASIRY :82 : gg 10729719 215,000.00 21473965 21138864 211.977.27 (352288)  0.10% N égg; AAE
. 10/30/19 o 214911.52 98.32 588.62 i s - e Aaa
1.62% 130 -
0,
;J |N2:3TzEc|D/A§/\T//?TES TREASIRY : : ; :ggg DRl 2) 2,650,000.00 2T AR 2O (9753679 1.16% N gg; (ass
- 02/05/21 A 2,652,820.49 96.43 846.13 = s = e Aaa
0.25% 135 -
;JINZLJZEBSS;ATES TREASURY : : gggg 01/10/19 39500000 318,690.43 321,470.82 322,055.78 (61774 0.15% N %2?; AA+
01/15/19 Rt 323,088.57 98.91 584.96 ol 0% - o1% Aaa
2.12% 138 -
UNITED STATES TREASURY  12/15/23 021%
- 2,284,884.96 2,198,846.55 2,198971.69 5 N i AA+
91282CBA8 12/15/23 - 2,290,000.00 e S0 05 14 (8821638)  1.00% " 2.93% ol
0.12% | 44 -
;JINZ'STZZ'\D/ZS; ATES TREASURY :%g : gg 02/13/19 240.000.00 236,887.50 237,562.56 237,577.23 Laalie ol N %2;; AA+
> 02/15/19 it 239,003.72 98.98 14.67 (1441.16) - O.11% - 7% Aaa
225% .46 -
;JINZQTZECDDSRT()ATES URZASSNS :;g : g; 01/27/22 1 280.000.00 1,270,400.00 ,239,150.08 1,239,176.17 1835715 056 N ;;ij AA+
> 01/28/22 AAREESL 1,272,507.23 96.81 26.09 TRl U5 - ok Aaa
0.75% .47 -
UNITED STATES TREASURY ~ 01/15/24 0.26%
06/03/21 1,918,458.01 1,844,165.40 |,845,275.47 . N i AA+
91282CBE0 01/15/24 Py 1,925,000.00 521 13072 0% 80 007 (7696532)  0.84% " 2.93% ol
0.12% 1.52 -
O,
03/28/19 B0 525,148.15 98.94 492731 CZ - ok Aaa
225% 1.53 -
UNITED STATES TREASURY ~ 02/15/24 041%
- 4915,702.14 4732,472.25 473479684 . N i AA+
91282CBM2 02/15/24 - 4,950,000.00 492718567 o5 c) 339459 (19471342)  2.15% " 291% ol
0.12% 1.60 -
O,
glrlegzt\;vs;ATEs UREAE R gg : gi 06/09/22 7000000 1 750,640.63 | 745,248.32 1754,702.83 599960)  0.80% N ;;gj AA+
06/10/22 RS 1,751,247.92 98.60 9,454.51 k) v - 7% Aaa
2.12% .69 .
0,
;’I'\Z”E;EC%%ATES TREASURY g:; : ggz 05/25/21 12000000 1,122,887.50 1,070,037.92 107092153 ol 7559n 049 N ggzj AA+
05/27/21 e 1,121,793.89 95.54 88361 (51.755.97) e . IR Aaa
0.38% 1.76 -
0,
;JI';';TZEC%SCEATES L= gg; : ggz 06/03/21 125000000 324276368 3,091 435.75 3,092,473.45 e N ggij AA+
06/07/21 PR 3,245,380.18 95.12 1,037.70 oA e - ek Aaa
0.25% .84 ~
0,
5 |'\12I8T2Es[>)<gATES TREASIRY ggg : gi 07/09/19 200,000.00 201,195.31 196,546.80 196,885.60 (3935.15) 0,099 N éggj AAH
5 00% L 86 07/11/19 e 200,481.95 98.27 338.80 e S - o Aaa
o (<] o -

City of Fullerton - Aggregate Public Trust Advisors @



Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
O,
e I TREELAT 10/04/21 1 050.000.00 303475000 289476110 28950948 iseen 1% N S A

o 10/06/21 BN 3,038,897.91 94.91 33333 T =en - i Aaa

0.25% 1.93 -
UNITED STATES TREASURY  06/30/24 0.81%
912828678 06/30/24 B 4,025,000.00 4129,534.17 3931,921.88 3:932,113.28 (168,200.34) 1.79% N 2.95% AAE

- 4,100,122.21 97.69 191.41 - Aaa
1.75% 1.95 -
;JII\ZIQ—ZEZDCISEATES TREASURY g;; : ggj 08/05/21 1 235.000.00 1,234,855.27 1,172,478.12 1,174,614.64 (€242125  053% N gzg; AA+

08/09/2! e 1,234,899.38 94.94 2,136.52 e oo - o Aaa
0.38% 2.00 -

UNITED STATES TREASURY  08/15/24 0.52%

- 2,589,589.86 2,461,773.60 2,465,436.58 o N o AA+
91282CCTé 08/15/24 3 2,600,000.00 2592, 14224 94 68 3662.98 (130,368.64) 1.12% a 2.97% Asa
0.38% 2.09 -
;JINZQ—ZECDDSBEATES TREASURY :8; : ggz 10/28/21 2.725.000.00 2,713,291.02 2,583,959.45 2,587,542.53 131.966.5 | 18% N (2);;;3 AA+

10729721 e 2,715,926.02 94.82 3,583.08 (131,966.57) e - R Aaa
0.62% 2.24 -

o 07/06/21 B 357,735.39 96.70 884.51 (19.301.84) o - R Aaa
1.50% 226 -
;JINZIE;I—ZECDDSIIIATES TREASERY : :;:ggi 01/27/22 3,125,000.00 3072631 84 2965,575.00 2.968,568.38 114,873.23 1.35% N égg‘f AAE

o 01/28/22 e 3,080,448.23 94.90 2,993.38 (114,873.23) oo - e Aaa
0.75% 232 -

UNITED STATES TREASURY  12/31/24 1.62%

- 4,426,862.69 4,273,021.80 4,273,231.27 o N " AA+
9l 2%28YYO 12/31/24 3 4,405,000.00 441884772 97,00 209.48 (145,825.93) 1.94% a 3.00% Asa
1.75% 242 -

O,
;JI'\ZHSEEZDDSZ-I—IATES TREASIRY gé; : ggg 03/09/22 3,775,000.00 3.738,872.08 3632,108.70 3653,382.18 (110,496.04) 1.66% N ;g‘:‘ﬁ AAE

03/11/22 T 3,742,604.74 96.21 21,273.48 e R - e Aaa

1.50% 253 -
0,

04/28/22 B 2,358,483.12 99.38 21,646.16 (18201.87) s - e Aaa

2.75% 253 -
UNITED STATES TREASURY  02/28/25 0.54%
9128287C7 02/28/25 B 425,000.00 435,241.2| 40491195 406,510.03 (26,699.24)  0.18% N 2.98% AAT

- 431,611.19 95.27 1,598.08 - Aaa
1.12% 2.59 -

0,
gl'\ZHE;I;I;SFiTATES TREASRY ggg : gg 04/27/22 2,355,000.00 2350216.4] 2333,289.26 2,348,828.39 17,213.30 1.07% N ;;g; AAE

04/28/22 e 2,350,502.55 99.08 15,539.14 (17213.30) e - R Aaa
2.62% 2.62 -

0,
;JINZQ;EB[;FS(-)F ATES TRERSERY ggg : gg 10713720 265,000.00 267,712.1 247,578.37 24791143 (19,096.30)  0.11% N géT‘f AAE
0.50% 269 10/14/20 B 266,674.67 93.43 333.06 B P - P Aaa
g ] . -

City of Fullerton - Aggregate Public Trust Advisors



Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
O,
sy o, 02/24/21 425,000.00 B3,52246 394851.35 395,119.86 (9.14344)  0.18% N Som A
. 02/26/21 o 42399479 9291 268,51 e See - s Aaa
0.38% 278 -
0,
;JINZgZECDEéTOATES TREASURY. o522 06/09/22 ) 450.000.00 243401757 243353845 242,143 41 geasl L% N e Aas
o 06/10/22 B 2,434,320.96 99.33 8,604.96 : P - e Aaa
2.75% 2.73 -
UNITED STATES TREASURY 05/31/25 0.35%
912828710 05/31/25 B 515,000.00 212,649.23 475,751.34 475860.39 (37,700.98) 0.22% N 3.00% AAT

- 513,452.31 92.38 109.05 - Aaa

0.25% 2.87 -
UNITED STATES TREASURY 06/30/25 0.34%

11/702/20 333,547.46 308,775.86 308,778.14 o N o AA+
9128282W3 06/30/25 11/04/20 335,000.00 334.062.10 917 298 (25,286.23) 0.14% B 3.00% Aaa
0.25% 2.95 -

o 05/27/21 B 628,227.03 91.92 662.19 (44,547.73) e - R Aaa
0.25% 3.03 -

o 05/27/21 B 627,089.95 91.46 399.04 (46,288.47) o - o Aaa
0.25% 3.19 -
UNITED STATES TREASURY 10/31/25 0.41%

01/06/21 471,418.95 433,344.88 433,544.94 o N o AA+
91 2§2CAT8 10/31/25 01,08/ 475,000.00 472.512.08 9123 200,07 (39,167.20) 0.20% B 3.04% Aaa
0.25% 3.27 -

UNITED STATES TREASURY 11/30/25 0.44%

02/04/21 398,781.25 365,765.60 365,892.65 o N o AA+
91282CAZ4 11/30/25 02/05/21 400,000.00 399,13321 91 44 127.05 (33,367.61) 0.17% B 3.03% Aaa
0.38% 3.35 -

UNITED STATES TREASURY 12/31/25 0.68%
91282CBC4 12/31/25 B 950,000.00 36,994.14 866,837.95 866,847.63 (73,324.50) 0.39% N 3.03% ARt

- 940,162.45 91.25 9.68 - Aaa
0.38% 343 -

O,
;JI,\ZHS-;EZ%ZEATES TREASRY 8: g : gz 03/29/21 230,000.00 22491484 209,389.93 209,749.70 (16,823.90)  0.10% N (3)2;; AAF
o 03/31/21 R 226,213.83 91.04 359.77 e e - s Aaa
0.38% 3.50 -
UNITED STATES TREASURY 02/28/26 0.94%

- 1,535,120.32 1,428,184.57 1,430,799.99 o N o AA+
91282CBQ3 02/28/26 ,, 1,565,000.00 | 540.256.66 9126 261542 (112,072.09)  0.65% - 3.04% Asa
0.50% 3.58 -

0,
;JI,\ZHE;;ECDB'?';ATES TREASRY ggg : gz 05/06/21 650,000.00 649,060.55 397.771.20 >98,996.6 (51,506.21)  0.27% N ggg; AAE
o 05710721 D 649,277 41 91.96 1,225.41 D e - R Aaa
0.75% 3.64 -
0,
5 |N2|8T2Ec[;;\s/$§TES TREASIRY mgﬁi 07/01/21 375,000.00 372.802.74 344,209.12 344,682.97 (29.036.67)  0.16% N ggg; AAH
0755 a7 07/06/21 e 373,245.79 91.79 473.85 " P -~ r Aaa
. ] . -
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Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
0,

5 |N2:3TzE<:ID<:iZATES TREASRY 822 : fﬁi 08/05/21 675,000.00 676,535.67 618,389.78 61881857 (57,881.62)  0.28% N (3)';3; AAE

o 08/09/21 e 676,271.39 916l 42879 a oo = i Aaa
0.75% 38l =
UNITED STATES TREASURY  06/30/26 0.91%

10/04/21 484242.19 445840.13 445851 66 . N ! AA+
91282CCJ8 06/30/26 10706/ 485,000.00 48435857 9193 o3 (3851884)  0.20% A 3.03% oy
0.88% 3.88 -

;J |,\2]:3TzEch§ATES TREASURY g;g : g: 09/01/21 800,000.00 79421875 726,500.00 728,585.64 (68675.78)  0.33% N (3)?3;; AAE

09/03/21 e 795,175.78 908! 2,085.64 o =2 = = Aaa
0.62% 397 =
UNITED STATES TREASURY ~ 09/30/26 1.18%

10/28/21 1,182,796.88 1,097,530.80 1,100,170.14 . N ’ AA+
91282CCZ2 09/30/26 10725791 ,200,000.00 1'185.09032 9146 263934 (87,559.52)  0.50% A 3.03% oy
0.88% 4.1 -
sk e MR 8000000 GO2TII BRISE  GBEAN (o oo N o A

04/28/22 e 650,367.60 94.68 3234 (6545.64) e = e Aaa
1.75% 428 =
smcier o s B2 47500000 541016 WIS WIITE oy g N o A

03/11/22 U 87538734 95.07 5483.61 (43,522.21) 287 - e Aaa
|.88% 439 -
OTDTMETOSR AT m e w0 mmsmsns uu o N D

04/28/22 U 207,392.07 97.71 1319.67 2.199.18) e = e Aaa
2.50% 44 -

> 06/10/22 ROt 696,255.1 | 98.26 578,59 20 2ee - e Aaa
2.62% 456 -
06/25/24 1.00%

= $86,864,682.35  $83,890,932.09  $84,023,751.76 . N : AA+
e b - 87,085,000.00  486,883,799.63 9639 $i32,819.67 ($HIILRETSY)  38.20% - 215%  paa
GSE 0.00%

E’IIEODPE\%;QI? gértl?AN 06/26/23 06/24/20 $2,088882.60  $2,039,076.51 $2,039,149.25 N 035% At
’ ’ B ' ! - ’ ’ . o, [

3137EAES4 869/726/ 2 06/26/20 2.095,000.00 $2,092.981.70 9733 $72.74 ($53.905.19)  0.93% - 301% Aaa
0.25% : _
FEDERAL HOME LOAN

08/24/23 0.28%
MORTGAGE CORP 08/19/20 2,047,909.00 1,989,073.88 1.990,881.86 . N ’ AA+
3137EAEV7 ?8|/324/ & 08/21/20 ZASUO Y 2,049,199.20 97.03 1,807.99 sy el = 2'??/" Aaa
0.25% :
FEDERAL NATIONAL 27023 029
MORTGAGE ASSOCIATION 11/23/20 2,337,332.40 2,256,037.55 2,256,590.05 . N ity AA+
3135G06H| | 11/25/20 234000000 233875027 %41 552.50 ®2712.72)  1.03% - 287%  paa
0.25% :
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Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
FEDERAL HOME LOAN
12/04/23 0.28%
MORTGAGE CORP 12/02/20 1,808,208.10 1,742,949.78 1,743,289.16 o N o AA+
3137EAFA 2o 12/04/20 L 1,809, 146.24 96.30 339.38 (66.196.46)  0.79% - 2%
0.25% ’
FEDERAL FARM CREDIT BANKS
02/26/24 0.26%
FUNDING CORP 02/22/21 1,974,289.00 1,893,725.53 1,895,439.94 o N o AA+
3133EMRZ7 ?26/326/24 02/26/21 1975,000.00 1,974,607.16 95.88 1,714.41 (80.881.63) 0:86% - Zé_l % Aaa
0.25% '
FEDERAL NATIONAL
01/07/25 0.42%
MORTGAGE ASSOCIATION 06/29/20 316,167.00 289,911.96 292,268.21 o N o AA+
3135G0X24 (2) |4/207/25 06/30/20 300,000.00 309,040.12 96.64 2,356.25 G 0.13% - 3'(?_2/) Aaa
1.62% ’
FEDERAL HOME LOAN 02/12/25 | 529%
MORTGAGE CORP 02/13/20 824,364.75 793,701.25 798,479.37 o N ’ 00 AA+
3137EAEPO 225/2| 22 02/14/20 825,00000 824,661.20 96.21 4,778.12 (30,959.95) 0.36% - 3'(?_2/) Aaa
1.50% ’
FEDERAL HOME LOAN BANKS 04/14/25 0.60%
3130AJHU6 04/14/25 04/15/20 450,000.00 447,768.00 42004230 42052355 (28,704.08) 0.19% N 3.01% AAT
o 04/16/20 448,746.38 93.34 481.25 - Aaa
0.50% 2.73 -
FEDERAL NATIONAL 06/17/25 0.46%
MORTGAGE ASSOCIATION 06/29/20 300,588.00 278,552.91 278,611.25 o N : OO AA+
3135G04Z3 (2)69/0| /2 06/30/20 300,000.00 300,352.47 92.85 5833 21,799.55) 0.13% - 3'(3?/3 Aaa
0.50% ’
FEDERAL NATIONAL 08/25/25 0.47%
MORTGAGE ASSOCIATION 08/25/20 816,162.40 753,885.24 754,961.49 o N . OO AA+
3135G05X7 (3)%/825/25 08/27/20 CEULLULY 817,567.76 91.94 1,076.25 () sk - 3'??/3 Aaa
0.38% ’
02/16/24 0.40%
- $12,961,671.25  $12,456,956.90  $12,470,194.13 . N / AA+
GSE TOTAL ?26/:)6124 . 12,965,000.00 $12,965,052.49 926.10 $13.237.22 ($508,095.59) 5.67% B 2.93% Aaa
GSE MBS 0.00%
| O,
Ot et 05/02/19 | e 46074 $168281555  $1,683799.42  $1,687411.19 w150 077 v 2% par
05/07/19 R $1,681,648.01 99.96 $3,611.76 T e - Aaa
2.57% 0.17 -
— )
iihieles et 05/21/19 385 983.0 1,386,795.12 1,384,600.92 1,387,499.93 o803 063 Y 25% par
05/24/19 e 1,383,972.69 99.90 2,899.01 ’ R - Aaa
2.51% 0.32 -
FHMS K-033 A2 06/08/23 1.99%
12/12/19 517,089.84 499,355.25 500,630.25 o Y AA+
S e o 12/17/19 200.000.00 503,993.64 99.87 1275.00 (163839)  0.23% - B Aaa
B ] . -
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Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC

Duration

10/31/22 2.44%

-- $3,586,700.51 $3,567,755.59 $3,575,541.37 o Y AA+
GSE MBS TOTAL ‘|)|3/:0/22 3,570,443.76 $3.569.614.33 99.92 $7.785.78 ($1,858.74) 1.63% B : Aaa
MUNI 0.00%

OREGON ST 05/01/23 0.66%

- $255,000.00 $250,415.10 $250,693.48 o N o AA+
68609TUSS 05/01/23 06/17/20 255,000.00 $255.000.00 98.20 $27838 ($4,584.90) 0.11% B 2.85% Aal
0.66% 0.82 -

OREGON ST 05/01/23 0.66%

- 510,000.00 500,830.20 501,386.95 o N o AA+
68609TWBO 05/01/23 06/17/20 510,000.00 510,000.00 98.20 556,75 (9,169.80) 0.23% B 2.85% Aal
0.66% 0.82 -

05/01/23 0.66%

- $765,000.00 $751,245.30 $752,080.42 o N o AA+
MUNI TOTAL 35812”23 06/17/20 765,000.00 $765,000.00 98.20 $835.12 ($13,754.70) 0.34% B 2.8“56 Aal
CORP 0.00%

E/‘I;fl:‘)RICE?Z(T)IFr o ggjg : ;;g 04/28/20 465,000.00 $487,724.55 $463621.97 $465462.59 ($6,231.58) 0.21% Y g;?; AMA
238% 079 04/30/20 $469,853.55 99.70 $1,840.62 02/01/23 2 89% Aaa
APPLE INC 05/11/23 0.84%

05/04/20 673,164.00 662,366.42 663,069.54 o N o AA+
037833DV9 05/11/23 05/11/20 675,000.00 67446820 98.13 703.12 (12,101.78) 0.30% B 2.96% Aaa
0.75% 0.85 -

PEPSICO INC 10/07/23 0.42%

- 719,589.60 698,831.01 699,503.01 o N o A+
713448FB9 10/07/23 10/07/20 720,000.00 719.825.96 97.06 672,00 (20,994.95) 0.32% B 2.77% Al
0.40% 1.25 -
SRVCES CORp T ol/iors 01/03/22 1,039,833.60 1,005,852.94 1010,545.94 N 0.96% A
14913R2S5 b2 01/10/22 % L O 1,039,872.85 96.72 4,693.00 ExdilieEt)) 150 - el A2

1.49 -
0.95%
Qgﬁ%ngM INC g:; | ggz 04/11/22 | 160.000.00 1,160,000.00 1,151,700.83 115856223 ©29907 053 N gﬁj AA
o 04/13/22 o 1,160,000.00 99.28 6,861.40 A oo - e Al
2.73% 1.72 _
AMAZON.COM INC 05/12/24 0.50%

05711721 1,328,058.20 1,265,586.52 1,266,401.14 o N o AA
023135BW5 05/12/24 05/12/21 1,330,000.00 1328.790.08 95 16 81462 (63,203.56) 0.58% B 3.14% Al
0.45% 1.83 -

Z/;;C@ssﬁl NANGIAL CoRP 35 : gg: 06/06/22 965,000.00 964,778.05 91,6966 963,216.49 (3.08677)  044% N gégj A

06/13/22 e 964,783.38 99.66 1,519.88 o e - o Al
3.15% 1.88 -
Zl;\;(f::‘gNANCIAL o ggjgziij Lol 945,000.00 Ll CEY AR T (54,879.72) 0.41% N gi(z); At
0.50% 206 08/09/21 B 944,640.70 94.15 1,863.75 B e - o ° Al

City of Fullerton - Aggregate

Public Trust Advisors



Supporting Reports

Portfolio Holdings 04/01/2022 to 06/30/2022

Description Effective Trade Date Par Value Original Cost Market Value MV + Accrued Net Unrealized % of Market Callable Book Yield S&P
Identifier Maturity Settle Date Book Value Market Price Accrued Balance Gain/Loss  Value Next Call Date YTM Moody's
Coupon Final Maturity YTC
Duration
TOYOTA MOTOR CREDIT
09/13/24 0.64%
CORP 09/08/21 2,718,721.60 2,557,948.93 2,563,048.93 o N o A+
89236TN6 O34 gos13021 2:720,000.00 2,719,059.73 94,04 siooo (16111080 1I7% - Al
2.15 -
0.62%
CATERPILLAR FINANCIAL 09/13/24 0.65%
SERVICES CORP 09/08/21 1,752,613.20 1,652,834.99 1,655,993.99 o N oD A
14913R2P I O34 go/1412) AR 175324282 94.18 315000 (10040783 0.75% - [ m
2.15 -
0.60%
PACCAR FINANCIAL CORP 11/08/24 0.90%

11702721 999,940.00 944,897.14 946,222.14 o N o A+
69371RR57 11/08/24 11/08/21 1,000,000.00 999.952.80 94.49 [325.00 (55,055.66) 0.43% B 3.35% Al
0.90% 2.29 -

04/13/22 B 953,586.70 99.08 6,207.50 (7418.74) e - oo Al
3.00% 2.63 -
:'3?;ECD£IZOT e g:; : g;ié 03/24/22 590,000.00 288,967.50 579,398.70 28351395 (9,655.64) 0.27% Y g;z; A
2.70% 264 03/28/22 589,054.34 98.20 4,115.25 03/15/25 3.40% A2

06/24/24 1.25%

- $14,331,361.55 $13,780,664.99 $13,819,540.14 o o A+

CORP TOTAL 06/24/24 - 14,320,000.00 $14317.131.10 96.29 $38,875.15 ($536,466.11) 6.28% . 3.26% Al

1.92 3.17%
LGIP 0.00%
POOLED MONEY INVESTMENT

06/30/22 0.32%
ACCOUNT - $5,361,226.89 $5,361,226.89 $5,361,226.89 o N NA
LAIFRDA 06/30/22 B 5,361,226.89 $5.361226.89 1.00 $0.00 ($0.00) 2.44% B : NA
0.00%
POOLED MONEY INVESTMENT o
ACCOUNT gz;gg;;i = 72.856.154.19 72,856,154.19 72,856,154.19 72,856,154.19 000  33.12% N 0'3;2/3 NA
LAIFUND - T 72,856,154.19 1.00 0.00 ’ R - __ NA
2.32%
POOLED MONEY INVESTMENT

06/30/22 0.32%
ACCOUNT - 26,332,000.00 26,332,000.00 26,332,000.00 o N NA
R 06/30/22 B 26,332,000.00 26392.00000 o 000 000 1197% N - A
0.00%

06/30/22 0.32%

- $104,549,381.08 $104,549,381.08 $104,549,381.08 o N NA
LGIP TOTAL 06/30/22 - 10454938108 ¢\ o108 00 50.00 $0.00 47.53% N = Na

06/25/23 0.69%

-- $223,842,254.16 $219,780,393.38 $219,973,946.32 o o AA

PORTFOLIO TOTAL ?68/:5/23 _ 224,038,282.26 $223,833 436.06 50.76 $193,552.94 ($4,053,042.68) 100.00% . §?‘;;o Aal
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Disclaimers 04/01/2022 to 06/30/2022

This information is for the sole purposes of the client and is not intended to provide specific advice or recommendations. Please review the contents of this information carefully. Should you have any questions regarding the
information presented, calculation methodology, investment portfolio, security detail, or any other facet of this information, please feel free to contact us.

Public Trust Advisors, LLC (Public Trust) statements and reports are intended to detail our investment advisory activity as well as the activity of any client accounts managed by Public Trust. The custodian bank maintains

the control of assets and executes and settles all investment transactions. The custodian statement is the official record of security and cash holdings transactions. Public Trust recognizes that clients may use these reports to
facilitate record keeping; therefore, it is recommended that the client reconcile this information with their custodian bank statement. Many custodians use a settlement date basis that may result in the need to reconcile due to
a timing difference. The underlying market value, amortized cost, and accrued interest may differ between the custodian and this statement or report. This can be attributable to differences in calculation methodologies and
pricing sources used. Please contact your relationship manager or call us at (855) 395-3954 with questions regarding your account.

Public Trust does not have the authority to withdraw funds from or deposit funds to the custodian. Our clients retain responsibility for their internal accounting policies, implementing and enforcing internal controls, and
generating ledger entries or otherwise recording transactions. The total market value represents prices obtained from various sources; it may be impacted by the frequency at which prices are reported, and such prices are

not guaranteed. Prices received from pricing vendors are generally based on current market quotes but when such quotes are not available, the pricing vendors use a variety of techniques to estimate value. These estimates,
particularly for fixed-income securities, may be based on certain minimum principal amounts (e.g. $| million) and may not reflect all the factors that affect the value of the security including liquidity risk. The prices provided are
not firm bids or offers. Certain securities may reflect N/A or unavailable where the price for such security is generally not available from a pricing source. The market value of a security, including those priced at par value, may
differ from its purchase price and may not closely reflect the value at which the security may be sold or purchased based on various market factors. The securities in this investment portfolio, including shares of mutual funds, are
not guaranteed or otherwise protected by Public Trust, the FDIC (except for certain non-negotiable certificates of deposit), or any government agency unless specifically stated otherwise.

Clients may be permitted to establish one or more unmanaged accounts for the purposes of client reporting. Public Trust defines an unmanaged account as one where the investment direction remains the sole responsibility of
the client rather than the Investment Manager. These accounts do not receive ongoing supervision and monitoring services. The Investment Manager does not make any investment recommendations and may not charge a fee
for reporting on these accounts. The primary purpose for this service is to include unmanaged accounts owned by the client in the performance reports provided by the Investment Manager. The Investment Manager assumes
no liability for the underlying performance of any unmanaged accounts or assets, and it is the client’s sole responsibility for the accuracy or correctness of any such performance.

Beginning and ending balances are based on market value plus accrued interest on a trade date basis. Statements and reports made available to the end user either from Public Trust or through the online reporting platform
may present information and portfolio analytics using various optional methods including, but not limited to, historical cost, amortized cost, and market value. All information is assumed to be correct, but the accuracy has not
been confirmed and therefore is not guaranteed to be correct. Information is obtained from third party sources that may or may not be verified. The data in this report is unaudited and is only applicable for the date denoted
on the report. Market values may change day-to-day based on numerous circumstances such as trading volume, news released about the underlying issuer, issuer performance, etc. Underlying market values may be priced via
numerous aspects as certain securities are short term in nature and not readily traded. Performance results are shown net of all fees and expenses and reflect the reinvestment of dividends and other earnings.

Many factors affect performance including changes in market conditions and interest rates and in response to other economic, political, or financial developments. Investment involves risk including the possible loss of principal.
No assurance can be given that the performance objectives of a given strategy will be achieved. Past performance is no guarantee of future results. Any financial and/or investment decision may incur losses.

The investment advisor providing these services is Public Trust Advisors, LLC, an investment adviser registered with the U.S. Securities and Exchange Commission (SEC) under the Investment Advisers Act of 1940, as amended.
Registration with the SEC does not imply a certain level of skill or training. Public Trust is required to maintain a written disclosure brochure of our background and business experience. If you would like to receive a copy of our
current disclosure brochure, Privacy Policy, or Code of Ethics, please contact us.
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