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San Bernardino County Pool Summary (as of 4/30/2015)

Security Type

Bankers Acceptances
Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Notes
Federal Agencies
Money Market Funds

Municipal Debt
Repurchase Agreements

Bank Deposit Account
Joint Powers Authority

Supranationals
U.S. Treasuries

Total Securities

Cash Balance
Total Investments

Total Portfolio

8,593,990.87
5,485,051,884.33

5,479,049,637.65

Par Amortized Market Market % of Yield to Maturity Modified
Value Cost Value Portfolio At Cost
0.00 0.00 0.00 0.0%
1,325,000,000.00 1,325,000,326.25  1,324,601,363.00 25.5% 0.21% 100 0.26
0.00 0.00 0.00 0.0%
960,000,000.00 959,452,217.90 959,502,620.00 18.5% 0.21% 70 0.19
109,735,000.00 110,876,321.00 110,874,336.67 2.1% 0.51% 313 0.84
1,808,194,000.00 1,816,806,536.42  1,820,695,747.28 35.1% 0.72% 582 1.57
25,000,000.00 25,000,000.00 25,000,000.00 0.5% 0.01% 1 0.01
0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
50,000,000.00 50,000,000.00 50,000,000.00 1.0% 0.15% 1 0.01
50,000,000.00 50,000,000.00 50,000,000.00 1.0% 0.07% 1 0.01
50,000,000.00 49,914,574.00 49,959,650.00 1.0% 1.06% 1,142 3.06
790,000,000.00 793,534,984.70 795,953,490.00 15.3% 0.61% 455 1.23
5,167,929,000.00 5,180,584,960.27  5,186,587,206.95  100.0% 0.46% 330 0.89
289,870,686.51 289,870,686.51 289,870,686.51
5,457,799,686.51 5,470,455,646.78 5,476,457,893.46
8,593,990.87

5,457,799,686.51

2. Statistics for the total portfolio include money market funds.

Accrued Interest
1. Yield for the money market funds is a weighted average of the month-end yields for the Federated, Goldman, and Fidelity 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 4/3012015)

Certificates of Deposit

25.5%

U.S. Treasuries

15.3%

Sector

Market Value

Bankers Acceptance
Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Note
Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreement
Bank Deposit Account
Joint Powers Authority
Supranationals

U.S. Treasuries

0.00
1,324,601,363.00
0.00
959,502,620.00
110,874,336.67
1,820,695,747.28
25,000,000.00
0.00

0.00
50,000,000.00
50,000,000.00
49,959,650.00
795,953,490.00

Commercial Paper
18.5%

Supranationals
1.0%

Joint Powers Authority
1.0%

Corporate Notes
2.1%

Federal Agencies
35.1%

Money Market Funds
0.5%

Bank Deposit Account
1.0%
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San Bernardino County Pool
Credit Quality Distribution (as of 4302015

S&P Ratings

Not Rated AA'OA
Al 1.0% 2.4%

A-1+
23.1% A+

AA-  AA

0.6% 0.5% 0.1%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)
AA+ (Long-Term)
AA (Long-Term)
AA- (Long-Term)
A+ (Long-Term)
Not Rated

1,199,701,642.75
1,109,494,222.50
124,959,650.00
2,642,328,047.26
5,584,677.32
24,952,317.75
29,566,649.37
50,000,000.00

* Ratings by Standard & Poor’s

AA+

Moody’s Ratings

Not Rated
1.9%

Aa3
0.5%

Al A2 Aa2
1.0% 0.6% 0.6%

Credit Rating

Market Value

P-1 (Short-Term)
Aaa (Long-Term)
Aa3 (Long-Term)
Aa2 (Long-Term)
Aal (Long-Term)
A2 (Long-Term)
Al (Long-Term)
Not Rated

2,309,195,865.25
2,641,564,687.28
25,087,125.00
30,536,995.07
0.00
29,566,649.37
50,635,884.98
100,000,000.00

* Ratings by Moody’s

Aaa
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San Bernardino County Pool
Maturity Distribution s of 4/30/2015)

(in thousands)

$700,000 -
645,621
$600,000 -
535,000
>10,050 507,029
$500,000 -
425,006
$400,000 - 372,578
314,336 303,139
$300,000 - 264,993
220,648
197,303
$200,000 -
125,028 105,076
$100,000 -
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* Maturity distribution assumes no securities are called

Maturity Range (in days)



=-.| San Bernardino County Pool
== | Portfolio Yield Summary
Yield to Maturity
Month At Cost
April 2014 0.40%
May 2014 0.44%
June 2014 0.45%
July 2014 0.45%
August 2014 0.46%
September 2014 0.46%
October 2014 0.46%
November 2014 0.44%
December 2014 0.43%
January 2015 0.44%
February 2015 0.44%
March 2015 0.46%
April 2015 0.46%
'5

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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