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San Bernardino County Pool Summary (as of 8/31/05)

Par  Amortized Market  Market % of Yield to Maturity Weighted Modified
Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration

Bankers Acceptances 0.00 0.00 0.00 0.0%
Certificates of Deposit 240,000,000.00 240,001,193.80 240,002,810.90 7.9% 3.63% 170 0.46
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 496,000,000.00 494,482,640.90 494,356,729.99 16.3% 3.52% 32 0.09
Corporate Notes 0.00 0.00 0.00 0.0%
Federal Agencies 2,015,681,000.00 2,015,240,825.76 2,004,071,992.78 66.0% 3.08% 345 0.89
Money Market Funds 24,000,000.00 24,000,000.00 24,000,000.00 0.8% 3.43% 1 0.003
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 100,000,000.00 100,000,000.00 100,000,280.00 3.3% 3.63% 1 0.003
U.S. Treasuries 175,000,000.00 173,557,367.70 172,425,605.00 5.7% 3.47% 788 2.03

Total Securities 3,050,681,000.00 3,047,282,028.16 3,034,857,418.67 100.0% 3.23% 291 0.76

Cash Balance 56,629,530.72 56,629,530.72 56,629,530.72
Total Investments 3,107,310,530.72 3,103,911,558.88 3,091,486,949.39

Accrued Interest 15,242,513.17 15,242,513.17
Total Portfolio 3,107,310,530.72 3,119,154,072.05 3,106,729,462.56

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds
2. Statistics for the total portfolio include money market funds
3. Market prices are derived from closing bid prices as of the last business day of the month as supplied by F.T. Interactive Data, Bloomberg or Telerate. Prices that fall between data points are interpolated. 
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San Bernardino County Pool 
Sector Distribution (as of 8/31/05)
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Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 240,002,810.90
Collateralized CD 0.00
Commercial Paper 494,356,729.99
Corporate Note 0.00
Federal Agencies 2,004,071,992.78
Money Market Funds 24,000,000.00
Municipal Debt 0.00
Repurchase Agreement 100,000,280.00
U.S. Treasuries 172,425,605.00
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San Bernardino County Pool 
Credit Quality Distribution (as of 8/31/05)
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Credit Rating Market Value
A-1+ (Short-Term) 1,228,593,177.10
A-1 (Short-Term) 119,997,048.20
AAA (Long-Term) 1,686,267,193.37
AA (Long-Term) 0.00
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San Bernardino County Pool
Maturity Distribution (as of 8/31/05)

* Maturity distribution assumes no securities are called

391,973

231,933

169,478

208,152

148,073

245,166

293,637

334,582

168,445

206,000

180,077

246,266

147,596

38,923
24,556

$0

$50,000

$100,000

$150,000

$200,000

$250,000

$300,000

$350,000

$400,000

(in
 th

ou
sa

nd
s)

O-N 2 - 30 31 - 60 61 - 90 91 -
120

121 -
180

181 -
270

271 -
360

361 -
450

451 -
540

541 -
630

631 -
720

721 -
900

901 -
1080

1081+

Maturity Range (in days)



5

San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity
Month At Cost
August 2004 2.07%
September 2004 2.13%
October 2004 2.17%
November 2004 2.29%
December 2004 2.41%
January 2005 2.53%
February 2005 2.57%
March 2005 2.72%
April 2005 2.85%
May 2005 2.91%
June 2005 3.00%
July 2005 3.12%
August 2005 3.23%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool
2. All historical yields restated to include money market funds
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