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San Bernardino County Pool Summary (as of 10/31/2015)

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 850,000,000.00 850,000,000.00 850,273,036.25 18.0% 0.37% 158 0.42
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 890,000,000.00 889,379,109.90 889,507,145.00 18.9% 0.30% 74 0.20
Corporate Notes 195,991,000.00 196,846,979.75 196,832,102.70 4.2% 0.65% 300 0.80
Federal Agencies 1,948,791,000.00 1,953,866,141.08 1,957,104,583.03 41.6% 0.77% 488 1.32
Money Market Funds 25,000,000.00 25,000,000.00 25,000,000.00 0.5% 0.01% 1 0.01
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 0.00 0.00 0.00 0.0%
Bank Deposit Account 50,000,000.00 50,000,000.00 50,000,000.00 1.1% 0.22% 1 0.01
Joint Powers Authority 124,000,000.00 124,000,000.00 124,000,000.00 2.6% 0.13% 1 0.01
Supranationals 175,000,000.00 174,843,052.25 174,718,250.00 3.7% 0.97% 847 2.28
U.S. Treasuries 440,000,000.00 441,669,877.25 442,705,990.00 9.4% 0.68% 371 1.00
Total Securities 4,698,782,000.00 4,705,605,160.23  4,710,141,106.98  100.0% 0.57% 324 0.87

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

39,615,828.67 39,615,828.67 39,615,828.67
4,738,397,828.67 4,745,220,988.90  4,749,756,935.65
9,587,076.74 9,587,076.74

4,738,397,828.67  4,754,808,065.64  4,759,344,012.39

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.

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 10/31/2015)

Certificates of Deposit
18.0%

Commercial Paper

18.9%

u.S. Treasuries
9.4%

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
850,273,036.25
0.00
889,507,145.00
196,832,102.70
1,957,104,583.03
25,000,000.00
0.00

0.00
50,000,000.00
124,000,000.00
174,718,250.00
442,705,990.00

Corporate Notes

4.2% Federal Agencies

41.6%

Supranationals

Money Market Funds
0,
3.7% 0.5%

Joint Powers Authority Bank Deposit Account
2.6% 1.1%
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San Bernardino County Pool

Credit Quality Distribution (as of 10/31/2015)

Not Rated AAA
Al 1.1% 7.4%

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

824,987,012.50
839,638,628.75
348,737,550.00
2,475,346,216.49
1,506,343.50
25,015,500.00
144,909,855.74
50,000,000.00

* Ratings by Standard & Poor’s

S&P Ratings

AA+

Moody’s Ratings

Not Rated
3.7%

Pl

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

1,664,625,641.25
2,624,548,123.03
75,155,790.00
1,506,343.50
25,015,500.00
94,770,815.74
50,518,893.46
174,000,000.00

* Ratings by Moody’s

Aaa
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San Bernardino County Pool
Maturity Distribution s of 10/31/2015)
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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
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%
May 2015 0.49%
June 2015 0.51%
July 2015 0.56%
August 2015 0.55%
September 2015 0.55%
October 2015 0.57%
'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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