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San Bernardino County Pool Summary (as of 9/30/06)

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 743,550,000.00 743,560,312.47 743,056,759.65 21.5% 5.04% 136 0.36
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 517,000,000.00 516,474,969.81 516,398,349.19 15.0% 5.32% 8 0.02
Corporate Notes 0.00 0.00 0.00 0.0%
Federal Agencies 1,906,918,000.00 1,894,009,940.33 1,886,708,409.71 54.6% 4.35% 425 1.03
Money Market Funds 25,000,000.00 25,000,000.00 25,000,000.00 0.7% 5.18% 1 0.003
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 100,000,000.00 100,000,000.00 100,000,910.00 2.9% 5.45% 2 0.005
U.S. Treasuries 185,000,000.00 184,258,396.30 181,908,435.00 5.3% 3.52% 413 1.07
Total Securities 3,477,468,000.00 3,463,303,618.91 3,453,072,863.55 100.0% 4.63% 284 0.70

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

46,384,556.57

46,384,556.57

46,384,556.57

3,523,852,556.57

3,509,688,175.48

39,107,961.56

3,499,457,420.12

39,107,961.56

3,523,852,556.57

3,548,796,137.04

3,538,565,381.68

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 9/3006)

Repurchase Agreements
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Sector

Market Value

Bankers Acceptance
Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Note

Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreement
U.S. Treasuries

0.00
743,056,759.65
0.00
516,398,349.19
0.00
1,886,708,409.71
25,000,000.00
0.00
100,000,910.00
181,908,435.00
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San Bernardino County Pool
Credit Quality Distribution s of 9/30/06)

A-1
5.8%

AAA

58.7%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)

AA (Long-Term)

1,224,966,362.43
199,858,320.25

2,028,248,180.87
0.00
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San Bernardino County Pool
Maturity Distribution s of 9/30106)
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801,355

385,373
351,450

298,155 261,244

239,068

214,893 @mm 222,149

190,347
138,596
104,660

136,024

84,759
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361 -450
451 - 540
541 - 630
721-900

631-720
901 - 1080

Maturity Range (in days)

* Maturity distribution assumes no securities are called
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San Bernardino County Pool

Portfolio Yield Summary

Yield to Maturity

Month At Cost
September 2005 3.34%
October 2005 3.50%
November 2005 3.62%
December 2005 3.80%
January 2006 3.90%
February 2006 4.00%
March 2006 4.16%
April 2006 4.30%
May 2006 4.39%
June 2006 4.41%
July 2006 4.47%
August 2006 4.56%
September 2006 4.63%

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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