City of Corona

Investment Portfolio Report
Month Ending January 31, 2016

In accordance with the City Investment Policy, a monthly investment report shall be filed with the City Council which
provides a clear picture of the status of the current investments. The report for the month ending January 31, 2016 has
been prepared by Chandler Asset Management. We hereby certify that this report accurately reflects all pooled
investments and is in compliance with the City’s Investment Policy. Combined with anticipated revenues, the portfolio
contains sufficient investment liquidity to meet budgeted expenditures for the next six months.

SUBMITTED BY:

Signed copy on file with the Finance Department Beginning balance December 31, 2015 $ 220,177,337
Aaron Hake Acquisitions / Additions:
City Treasurer LAIF $ 31,427,878
Money Market Fund 687,196 32,115,074

Signed copy on file with the Finance Department Dispositions / Withdrawals:

US Corporate Notes $ 540,977
Kerry D. Eden LAIF 14,300,000 14,840,977
Assistant City Manager/ _ _ -
Administrative Services Director Gain/(Loss) on Dispositions 23
Ending balance, January 31, 2016 $ 237,451,457

REVIEWED BY:

Signed copy on file with the Finance Department

Yuan (Patricia) Song, CPA
Finance Manager

Prepared By: Chandler Asset Management



Portfolio Summary
As of 1/31/2016

City of Corona Consolidated
A Account #10003
PORTFOLIO CHARACTERISTICS ACCOUNT SUMMARY TOP ISSUERS

Average Duration 203 Beg. Values End Values Issuer % Portfolio
9 ' as of 12/31/15 as of 1/31/16 Government of United States 20.1 %
Average Coupon 118% Market Value 220,075,096 238,966,116 Local Agency Investment Fund 15.6 %
Average Purchase YTM 1.23% Accrued Interest 588,756 645,692 Federal Home Loan Mortgage Corp 13.1 %
22 2 2 11 .
Average Market YTM 0.98 % Total Market Value 066385 39,611,808 Federal National Mortgage Assoc 12.1%
Average S&P/Moody Rating AA+/Aal Income Earned 228,926 231,033 Federal Home Loan Bank 9.3 %
Average Final Maturity 2.19yrs Cont/WD John Deere ABS 1.9%
Average Life 2.09 yrs et 220,767,858 238,041,955 Toyota ABS 1.8%
Book Value 220,177,337 237,451,457 Tennessee Valley Authority 1.7 %
Cost Value 220,177,337 237,451,457 _—
75.6 %
SECTOR ALLOCATION MATURITY DISTRIBUTION CREDIT QUALITY (S&P)
Money o 241 %
Market 25% AA
us 212% (66.6 %)
Corporate . 20.4 %
(0.5% (19.1 %) 20%| 191%
LAIF 15%
(15.6 %) 192%
us
Treasury
. 10%
Commercial (20.1 %)
Paper
(1.7 %) 5%
24% AAA
0.6 % (6.0 %)
Agency (6.0 %) % -
(37.0 %) ° 0--25 25 S : NR
Maturlty (Yrs) (17.5 %) (9.9 %)
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City of Corona Consolidated Holdings Report
Account #10003 As of 1/31/16

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

43814CAC3 Honda Auto Receivables 2013-1 A3 356.85 02/12/2014 357.06 99.98 356.77 0.00% NR/AAA 0.81
0.48% Due 11/21/2016 0.42 % 357.06 0.95 % 0.05 (0.29) AAA 0.05
477879AC4 John Deere Owner Trust 2013-B A3 438,372.93 Various 438,461.07 99.92 438,006.89 0.18% Aaa/NR 1.54
0.87% Due 8/15/2017 0.85 % 438,461.07 1.16 % 169.51 (454.18) AAA 0.29
89231MAC9 Toyota Auto Receivables Owner 2014-A 1,303,707.01 03/11/2014 1,303,466.09 99.86 1,301,888.34 0.54% Aaal/AAA 1.87
0.67% Due 12/15/2017 0.69 % 1,303,466.09 0.97 % 388.21 (1,577.75) NR 0.47
89231TAB6 Toyota Auto Receivables Owner 2015-C 1,215,000.00 08/18/2015 1,214,902.31 99.94 1,214,262.50 0.51% Aaa/AAA 2.04
0.92% Due 2/15/2018 0.93 % 1,214,902.31 1.02 % 496.80 (639.81) NR 0.64
43814GAC4 Honda Auto Receivables 2014-2 A3 1,461,045.34 05/13/2014 1,460,869.72 99.87 1,459,164.97 0.61% Aaa/AAA 2.13
0.77% Due 3/19/2018 0.78 % 1,460,869.72 0.98 % 406.25 (1,704.75) NR 0.63
47787VAC5 John Deere Owner Trust 2014-A A3 2,001,461.13 04/02/2014 2,001,140.50 99.91 1,999,633.80 0.83% Aaa/NR 2.21
0.92% Due 4/16/2018 0.93 % 2,001,140.50 1.07 % 818.38 (1,506.70) AAA 0.61
161571GC2 Chase CHAIT Pool #2013-A8 1,580,000.00 09/03/2015 1,582,160.16 100.05 1,580,818.44 0.66 % Aaa/AAA 2.71
1.01% Due 10/15/2018 0.95 % 1,582,160.16 0.94 % 709.24 (1,341.72) AAA 0.69
477877AD6 John Deere Owner Trust 2014-B A3 2,140,000.00 Various 2,140,227.51 99.96 2,139,225.32 0.89% Aaa/NR 2.79
1.07% Due 11/15/2018 1.06 % 2,140,227.51 1.11% 1,017.69 (1,002.19) AAA 0.97
89236WAC2 Toyota Auto Receivables Owner 2015-A 1,860,000.00 02/24/2015 1,859,718.77 100.10 1,861,806.06 0.78% Aaa/AAA 3.04
1.12% Due 2/15/2019 1.13% 1,859,718.77 1.05 % 925.87 2,087.29 NR 1.26
43813NACO Honda Auto Receivables 2015-2 A3 2,265,000.00 05/13/2015 2,264,652.32 99.88 2,262,284.27 0.94% NR/AAA 3.06
1.04% Due 2/21/2019 1.05 % 2,264,652.32 1.13% 654.33 (2,368.05) AAA 1.37
14,265,955.51 14,257,447.36 5.95% Aaa/AAA 2.52
Total ABS 14,264,943.26 0.96 % 14,265,955.51 1.05 % 5,5686.33 (8,508.15) Aaa 0.86

AGENCY
313372YS7 FHLB Note 1,725,000.00 07/07/2011 1,770,436.50 100.34 1,730,828.78 0.73% Aaa/AA+ 0.16
2.45% Due 3/30/2016 1.87% 1,770,436.50 0.42 % 14,204.90 (39,607.72) AAA 0.17
3135G0BAO FNMA Note 1,425,000.00 05/19/2011 1,445,732.32 100.39 1,430,554.65 0.60 % Aaa/AA+ 0.19
2.375% Due 4/11/2016 2.06 % 1,445,732.32 0.37 % 10,341.15 (15,177.67) AAA 0.19
313373SZ6 FHLB Note 3,925,000.00 Various 4,064,291.00 100.60 3,948,530.38 1.65% Aaa/AA+ 0.36
2.125% Due 6/10/2016 1.33% 4,064,291.00 0.45 % 11,815.88 (115,760.62) AAA 0.36
3133787M7 FHLB Note 1,950,000.00 02/27/2012 1,951,794.00 100.25 1,954,914.00 0.82% Aaa/AA+ 1.08
1.05% Due 2/27/2017 1.03 % 1,951,794.00 0.81 % 8,758.75 3,120.00 AAA 1.06
3137EADCO FHLMC Note 3,600,000.00 03/14/2012 3,549,780.00 100.27 3,609,860.40 151% Aaa/AA+ 1.10
1% Due 3/8/2017 1.29% 3,549,780.00 0.75 % 14,300.00 60,080.40 AAA 1.09
313378WF4 FHLB Note 3,500,000.00 04/24/2012 3,512,460.00 100.57 3,520,016.50 1.48% Aaa/AA+ 111
1.125% Due 3/10/2017 1.05 % 3,512,460.00 0.61 % 15,421.88 7,556.50 AAA 1.10
3137EADF3 FHLMC Note 1,350,000.00 05/29/2012 1,362,518.55 100.61 1,358,266.05 0.57 % Aaa/AA+ 1.28
1.25% Due 5/12/2017 1.06 % 1,362,518.55 0.77 % 3,703.13 (4,252.50) AAA 1.27
313379FW4 FHLB Note 2,000,000.00 Various 2,022,544.00 100.31 2,006,254.00 0.84% Aaa/AA+ 1.36
1% Due 6/9/2017 0.74 % 2,022,544.00 0.77 % 2,888.89 (16,290.00) AAA 1.34
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' City of Corona Consolidated Holdings Report
Account #10003 As of 1/31/16

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

AGENCY
313379VE6 FHLB Note 1,065,000.00 07/26/2012 1,074,734.10 100.46 1,069,884.09 0.45% Aaa/AA+ 1.38
1.01% Due 6/19/2017 0.82 % 1,074,734.10 0.68 % 1,254.93 (4,850.01) AAA 1.37
3137EADH9 FHLMC Note 2,050,000.00 09/14/2012 2,065,891.60 100.32 2,056,467.75 0.86 % Aaa/AA+ 141
1% Due 6/29/2017 0.83 % 2,065,891.60 0.77 % 1,822.22 (9,423.85) AAA 1.40
3137EADJ5 FHLMC Note 2,000,000.00 08/06/2012 2,015,340.00 100.35 2,006,938.00 0.84% Aaa/AA+ 1.49
1% Due 7/28/2017 0.84 % 2,015,340.00 0.77 % 166.67 (8,402.00) AAA 1.48
3133EAY28 FFCB Note 2,015,000.00 09/18/2012 2,015,000.00 100.07 2,016,470.95 0.84% AaalAA+ 1.64
0.83% Due 9/21/2017 0.83 % 2,015,000.00 0.78 % 6,039.40 1,470.95 AAA 1.62
3137EADLO FHLMC Note 2,300,000.00 09/23/2013 2,275,321.00 100.31 2,307,238.10 0.97 % Aaal/AA+ 1.66
1% Due 9/29/2017 1.28% 2,275,321.00 0.81 % 7,794.44 31,917.10 AAA 1.64
3135GORT2 FNMA Note 3,600,000.00 02/22/2013 3,590,784.00 100.11 3,603,819.60 151% Aaa/AA+ 1.89
0.875% Due 12/20/2017 0.93 % 3,590,784.00 0.82 % 3,587.50 13,035.60 AAA 1.87
3137EADNG FHLMC Note 3,975,000.00 Various 3,913,870.20 99.79 3,966,823.43 1.66 % Aaa/AA+ 1.95
0.75% Due 1/12/2018 1.09 % 3,913,870.20 0.86 % 1,573.44 52,953.23 AAA 1.93
3137EADP1 FHLMC Note 4,000,000.00 Various 3,922,101.00 99.97 3,998,788.00 1.67% Aaa/AA+ 2.10
0.875% Due 3/7/2018 1.30 % 3,922,101.00 0.89 % 14,000.00 76,687.00 AAA 2.07
313378A43 FHLB Note 3,900,000.00 08/13/2013 3,871,179.00 100.94 3,936,835.50 1.65% Aaa/AA+ 2.10
1.375% Due 3/9/2018 1.54 % 3,871,179.00 0.92 % 21,152.08 65,656.50 AAA 2.06
3130A4GJ5 FHLB Note 3,975,000.00 03/20/2015 3,988,041.98 100.58 3,997,915.88 1.67% Aaa/AA+ 2.23
1.125% Due 4/25/2018 1.02 % 3,988,041.98 0.86 % 11,925.00 9,873.90 AAA 2.20
3135G0OE33 FNMA Note 2,755,000.00 Various 2,750,030.68 100.43 2,766,959.46 1.16 % Aaa/AA+ 2.47
1.125% Due 7/20/2018 1.18 % 2,750,030.68 0.95 % 947.03 16,928.78 AAA 2.43
880591EQ1 Tennessee Valley Authority Note 4,000,000.00 Various 4,032,092.65 101.71 4,068,292.01 1.71% Aaa/AA+ 2.71
1.75% Due 10/15/2018 1.58 % 4,032,092.65 1.11% 20,611.10 36,199.36 AAA 2.63
3135G0YT4 FNMA Note 1,025,000.00 12/23/2013 1,017,366.83 101.74 1,042,798.10 0.44% AaalAA+ 2.82
1.625% Due 11/27/2018 1.78 % 1,017,366.83 1.00 % 2,961.11 25,431.27 AAA 2.75
3135G0ZA4 FNMA Note 3,900,000.00 Various 3,937,885.40 102.28 3,989,048.70 1.68% Aaa/AA+ 3.05
1.875% Due 2/19/2019 1.67 % 3,937,885.40 1.11% 32,906.25 51,163.30 AAA 2.94
3137EADG1 FHLMC Note 3,875,000.00 Various 3,896,480.83 101.86 3,947,059.50 1.65% Aaa/AA+ 3.33
1.75% Due 5/30/2019 1.61% 3,896,480.83 1.18 % 11,490.45 50,578.67 AAA 3.23
3135G0ZE6 FNMA Note 3,900,000.00 Various 3,945,146.60 101.93 3,975,133.50 1.66% Aaa/AA+ 3.39
1.75% Due 6/20/2019 1.47 % 3,945,146.60 1.17 % 7,772.91 29,986.90 AAA 3.28
3137EADK2 FHLMC Note 4,000,000.00 Various 3,895,036.00 100.35 4,013,840.00 1.69% Aaa/AA+ 3.50
1.25% Due 8/1/2019 1.81% 3,895,036.00 1.15% 25,000.00 118,804.00 AAA 3.39
3135G0zG1 FNMA Note 3,900,000.00 Various 3,916,201.20 101.90 3,974,131.20 1.67% Aaal/AA+ 3.62
1.75% Due 9/12/2019 1.66 % 3,916,201.20 1.21% 26,352.09 57,930.00 AAA 3.48
3137EADMS8 FHLMC Note 4,000,000.00 11/24/2014 3,902,120.00 100.09 4,003,480.00 1.68% Aaa/AA+ 3.67
1.25% Due 10/2/2019 1.78 % 3,902,120.00 1.23% 16,527.78 101,360.00 AAA 3.56
3135G0D75 FNMA Note 4,000,000.00 09/29/2015 4,002,160.00 100.52 4,020,684.00 1.68% Aaa/AA+ 4.39
1.5% Due 6/22/2020 1.49 % 4,002,160.00 1.38% 6,500.00 18,524.00 AAA 4.23
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il City of Corona Consolidated
‘ Account #10003

Holdings Report
As of 1/31/16

Purchase Date Cost Value Mkt Price Market Value % of Port. Moody/S&P Maturity
Security Description Par Value/Units Book Yield Book Value Mkt YTM Accrued Int. Gain/Loss Fitch Duration
AGENCY
3135G0OF73 FNMA Note 4,100,000.00 12/16/2015 4,022,510.00 100.35 4,114,538.60 1.72% Aaa/AA+ 4.84
1.5% Due 11/30/2020 1.90 % 4,022,510.00 142 % 10,420.83 92,028.60 AAA 4.64
87,728,849.44 88,436,371.13 37.04% Aaal/AA+ 2.39
Total Agency 87,810,000.00 1.38% 87,728,849.44 0.95 % 312,239.81 707,521.69 Aaa 2.33
COMMERCIAL PAPER
06538BBR3 Bank of Tokyo Mitsubishi NY Discount 4,030,000.00 10/27/2015 4,024,761.00 99.87 4,024,761.00 168% P-1/A-1 0.07
CP 0.40 % 4,024,761.00 0.40 % 4,191.20 0.00 F-1 0.07
0.39% Due 2/25/2016
4,024,761.00 4,024,761.00 1.68% Aaal/AA 0.07
Total Commercial Paper 4,030,000.00 0.40 % 4,024,761.00 0.40 % 4,191.20 0.00 AA 0.07
LAIF
90LAIF$00 Local Agency Investment Fund State 37,302,852.07 Various 37,302,852.07 1.00 37,302,852.07 15.57 % NR/NR 0.00
Pool 0.45 % 37,302,852.07 0.45 % 11,125.07 0.00 NR 0.00
37,302,852.07 37,302,852.07 1557% NR/NR 0.00
Total LAIF 37,302,852.07 0.45 % 37,302,852.07 0.45 % 11,125.07 0.00 NR 0.00
MONEY MARKET FUND FI
60934N807 Federated Govt Oblig Fund Inst. 1,266,159.54 Various 1,266,159.54 1.00 1,266,159.54 0.53% Aaa/AAA 0.00
0.01 % 1,266,159.54 0.01 % 0.00 0.00 AAA 0.00
1,266,159.54 1,266,159.54 0.53% Aaa/AAA 0.00
Total Money Market Fund FI 1,266,159.54 0.01 % 1,266,159.54 0.01 % 0.00 0.00 Aaa 0.00
US CORPORATE
38259PAC6 Google Inc Note 1,705,000.00 11/15/2012 1,785,630.15 100.49 1,713,284.60 0.72%  Aa2/AA 0.30
2.125% Due 5/19/2016 0.75 % 1,785,630.15 0.50 % 7,246.25 (72,345.55) NR 0.30
24422ERL5 John Deere Capital Corp Note 1,495,000.00 09/11/2012 1,554,964.45 100.97 1,509,544.86 0.63 % A2/ A 0.95
2% Due 1/13/2017 1.05 % 1,554,964.45 0.97 % 1,495.00 (45,419.59) NR 0.94
717081DJ9 Pfizer Inc. Note 795,000.00 05/12/2014 794,300.40 100.23 796,817.37 0.33% Al/AA 1.29
1.1% Due 5/15/2017 1.13% 794,300.40 0.92 % 1,846.17 2,516.97 A+ 1.27
913017BU2 United Tech Corp Note 195,000.00 05/24/2012 194,832.30 100.90 196,747.59 0.08 % A3/ A- 1.33
1.8% Due 6/1/2017 1.82% 194,832.30 1.12 % 585.00 1,915.29 A- 1.31
68389XAN5 Oracle Corp Note 2,580,000.00 Various 2,532,996.50 100.29 2,587,399.44 1.08%  Al/AA- 171
1.2% Due 10/15/2017 1.67 % 2,532,996.50 1.03 % 9,116.00 54,402.94 A+ 1.68
166764AA8 Chevron Corp Callable Note Cont 2,110,000.00 Various 2,090,273.30 99.26 2,094,354.36 0.88% Aal/AA 1.85
11/5/17 1.33% 2,090,273.30 1.53% 3,623.57 4,081.06 NR 1.74
1.104% Due 12/5/2017
458140AL4 Intel Corp Note 2,625,000.00 Various 2,632,317.35 100.45 2,636,686.50 1.10 % Al/ A+ 1.87
1.35% Due 12/15/2017 1.29% 2,632,317.35 111 % 4,528.13 4,369.15 A+ 1.84
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City of Corona Consolidated

Account #10003

Holdings Report
As of 1/31/16

Mkt Price
Mkt YTM

Cost Value
Book Value

Purchase Date
Book Yield

Market Value
Accrued Int.

% of Port. Moody/S&P

Gain/Loss

Fitch

Maturity
Duration

Security Description

US CORPORATE

Par Value/Units

89236TCAL Toyota Motor Credit Corp Note 1,255,000.00 Various 1,254,270.80 100.35 1,259,410.07 0.53% Aa3/AA- 1.95
1.45% Due 1/12/2018 1.47 % 1,254,270.80 1.27 % 960.43 5,139.27 A 1.91
459200HZ7 IBM Corp Note 2,530,000.00 02/03/2015 2,522,283.50 99.56 2,518,928.72 1.06 % Aa3/AA- 2.02
1.125% Due 2/6/2018 1.23% 2,522,283.50 1.35% 13,835.94 (3,354.78) A+ 1.97
459200HKO IBM Corp Note 1,100,000.00 04/29/2013 1,110,934.00 99.64 1,096,009.20 0.46 % Aa3/AA- 2.02
1.25% Due 2/8/2018 1.04 % 1,110,934.00 1.43 % 6,607.64 (14,924.80) A+ 1.97
931142DF7 Wal-Mart Stores Note 1,475,000.00 04/04/2013 1,473,643.00 100.20 1,477,896.90 0.62% Aa2/AA 2.19
1.125% Due 4/11/2018 1.14 % 1,473,643.00 1.03 % 5,070.31 4,253.90 AA 2.16
713448CR7 PepsiCo Inc Note 2,125,000.00 Various 2,124,150.00 100.12 2,127,486.25 0.89 % Al/A 2.25
1.25% Due 4/30/2018 1.26 % 2,124,150.00 1.20% 6,714.41 3,336.25 A 2.21
037833AJ9 Apple Inc Note 2,500,000.00 05/20/2013 2,476,650.00 99.50 2,487,552.50 1.04% Aal/AA+ 2.25
1% Due 5/3/2018 1.20% 2,476,650.00 1.22% 6,111.11 10,902.50 NR 2.22
02665WACS5 American Honda Finance Note 2,750,000.00 11/25/2013 2,781,927.50 101.38 2,788,027.00 1.17 % Al/ A+ 2.69
2.125% Due 10/10/2018 1.87% 2,781,927.50 1.60 % 18,018.23 6,099.50 NR 2.59
74005PBH6 Praxair Note 2,530,000.00 01/08/2015 2,490,203.10 99.20 2,509,727.11 1.05% A2/ A 2.77
1.25% Due 11/7/2018 1.68 % 2,490,203.10 1.55% 7,379.17 19,524.01 NR 2.70
91159HHE3 US Bancorp Callable Note Cont 305,000.00 02/12/2014 305,646.60 100.94 307,876.46 0.13% Al/ A+ 2.79
10/15/2018 1.90 % 305,646.60 1.59 % 1,255.58 2,229.86 AA 2.62
1.95% Due 11/15/2018
594918AV6 Microsoft Note 2,300,000.00 Various 2,285,103.75 101.36 2,331,305.30 0.98% Aaa/AAA 2.85
1.625% Due 12/6/2018 1.76 % 2,285,103.75 1.14 % 5,710.07 46,201.55 AA+ 2.77
24422ESF7 John Deere Capital Corp Note 765,000.00 12/10/2013 763,370.55 100.76 770,820.12 0.32 % A2 /A 2.87
1.95% Due 12/13/2018 1.99 % 763,370.55 1.68 % 1,989.00 7,449.57 NR 2.77
17275RAR3 Cisco Systems Note 2,538,000.00 Various 2,548,215.79 101.86 2,585,265.17 1.09%  Al/AA- 3.08
2.125% Due 3/1/2019 2.04 % 2,548,215.79 1.50 % 22,471.89 37,049.38 NR 2.95
91159HHH6 US Bancorp Callable Note Cont 2,095,000.00 Various 2,095,119.65 101.36 2,123,556.95 0.89 % Al/ A+ 3.23
3/25/2019 2.20 % 2,095,119.65 1.75% 12,290.67 28,437.30 AA 3.02
2.2% Due 4/25/2019
06406HCW7 Bank of New York Callable Note Cont 2,050,000.00 Various 2,065,059.00 101.25 2,075,719.30 0.87 % Al/A 3.61
8/11/2019 2.11% 2,065,059.00 1.93% 18,336.11 10,660.30 AA- 3.35
2.3% Due 9/11/2019
94974BGF1 Wells Fargo Corp Note 2,575,000.00 01/26/2015 2,572,198.40 100.05 2,576,230.85 1.08 % A2 /A 4.00
2.15% Due 1/30/2020 217 % 2,572,198.40 214 % 153.79 4,032.45 AA- 3.81
22160KAGO Costco Wholesale Corp Note 1,630,000.00 02/05/2015 1,628,288.50 100.09 1,631,453.96 0.69 % Al/ A+ 4.04
1.75% Due 2/15/2020 1.77 % 1,628,288.50 1.73% 13,153.19 3,165.46 A+ 3.85
747525AD5 Qualcomm Inc Note 2,400,000.00 06/11/2015 2,373,420.00 100.28 2,406,724.80 1.01 % Al/ A+ 4.30
2.25% Due 5/20/2020 2.49 % 2,373,420.00 2.18 % 10,650.00 33,304.80 NR 4.06
594918BG8 Microsoft Callable Note Cont. 10/03/20 1,035,000.00 10/29/2015 1,034,172.00 100.97 1,045,069.52 0.44% Aaal/AAA 4.76
2% Due 11/3/2020 2.02 % 1,034,172.00 1.78 % 5,060.00 10,897.52 AA+ 4.43
45,489,970.59 45,653,894.90 19.13% Al/AA- 2.60
Total US Corporate 45,463,000.00 1.63% 45,489,970.59 1.44 % 184,207.66 163,924.31 AA- 2.50
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Account #10003 As of 1/31/16

“ ‘ City of Corona Consolidated Holdings Report

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

912828SS0 US Treasury Note 4,000,000.00 Various 4,048,236.06 100.22 4,008,908.00 1.68% Aaa/AA+ 1.25
0.875% Due 4/30/2017 0.60 % 4,048,236.06 0.70 % 8,942.31 (39,328.06) AAA 1.24
912828SY7 US Treasury Note 4,000,000.00 Various 4,000,040.75 99.88 3,995,156.01 1.67% AaalAA+ 1.33
0.625% Due 5/31/2017 0.62 % 4,000,040.75 0.72 % 4,303.29 (4,884.74) AAA 1.32
912828VE7 US Treasury Note 4,000,000.00 Various 3,967,263.41 100.27 4,010,624.00 1.68% Aaa/AA+ 2.33
1% Due 5/31/2018 1.18 % 3,967,263.41 0.88 % 6,885.24 43,360.59 AAA 2.30
912828SD3 US Treasury Note 3,975,000.00 Various 3,927,543.60 100.75 4,004,812.50 1.67% Aaal/AA+ 3.00
1.25% Due 1/31/2019 1.52 % 3,927,543.60 1.00 % 136.50 77,268.90 AAA 2.94
912828SH4 US Treasury Note 4,000,000.00 03/31/2014 3,935,482.16 101.07 4,042,812.00 1.70% Aaa/AA+ 3.08
1.375% Due 2/28/2019 1.72% 3,935,482.16 1.02 % 23,269.23 107,329.84 AAA 2.99
912828ST8 US Treasury Note 3,950,000.00 06/10/2014 3,871,167.53 100.61 3,974,225.35 1.66% Aaa/AA+ 3.25
1.25% Due 4/30/2019 1.68 % 3,871,167.53 1.06 % 12,615.04 103,057.82 AAA 3.17
912828TH3 US Treasury Note 4,000,000.00 11/24/2014 3,873,450.90 99.19 3,967,656.00 1.66% Aaa/AA+ 3.50
0.875% Due 7/31/2019 1.58 % 3,873,450.90 1.11% 96.15 94,205.10 AAA 3.44
912828UB4 US Treasury Note 4,080,000.00 12/18/2014 3,950,760.54 99.33 4,052,745.60 1.69% Aaa/AA+ 3.83
1% Due 11/30/2019 1.67 % 3,950,760.54 1.18 % 7,022.95 101,985.06 AAA 3.74
912828384 US Treasury Note 4,000,000.00 10/23/2015 4,003,919.65 100.57 4,022,656.00 1.69% Aaa/AA+ 4.17
1.375% Due 3/31/2020 1.35% 4,003,919.65 1.23% 18,633.88 18,736.35 AAA 4.02
912828VF4 US Treasury Note 4,000,000.00 07/10/2015 3,954,857.15 100.46 4,018,280.00 1.68% Aaa/AA+ 4.33
1.375% Due 5/31/2020 1.62 % 3,954,857.15 127 % 9,467.21 63,422.85 AAA 4.18
912828L32 US Treasury Note 4,000,000.00 09/29/2015 4,001,263.40 100.40 4,016,092.00 1.69% Aaa/AA+ 4.59
1.375% Due 8/31/2020 1.37% 4,001,263.40 1.28% 23,269.23 14,828.60 AAA 4.40
912828199 US Treasury Note 3,900,000.00 11/23/2015 3,838,923.22 100.27 3,910,662.60 1.64% Aaa/AA+ 4.75
1.375% Due 10/31/2020 1.71% 3,838,923.22 1.32% 13,700.89 71,739.38 AAA 4.57
47,372,908.37 48,024,630.06 20.10% Aaa/AA+ 3.28
Total US Treasury 47,905,000.00 1.38% 47,372,908.37 1.06 % 128,341.92 651,721.69 Aaa 3.19
237,451,456.52 238,966,116.06 100.00 % Aal/AA+ 2.19
TOTAL PORTFOLIO 238,041,954.87 1.23% 237,451,456.52 0.98 % 645,691.99 1,514,659.54 Aaa 2.03

TOTAL MARKET VALUE PLUS ACCRUED 239,611,808.05

Chandler Asset Management Page 6 Execution Time: 2/1/2016 8:57:02 PM



	Invest Report Cover Sheet 013115 for website
	 Aaron Hake
	          City Treasurer
	 Kerry D. Eden
	 Assistant City Manager/
	          Administrative Services Director
	REVIEWED BY:  
	 Yuan (Patricia) Song, CPA

	20160131CAM10003



