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San Bernardino County Pool Summary (as of 4/30/2016)

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 1,230,000,000.00 1,230,000,846.00 1,230,033,864.00 20.4% 0.73% 178 0.47
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 1,248,000,000.00 1,247,151,776.25 1,247,298,700.00 20.7% 0.55% 47 0.12
Corporate Notes 120,506,000.00 120,795,248.53 120,970,264.52 2.0% 0.78% 266 0.71
Federal Agencies 1,933,791,000.00 1,935,922,233.72  1,939,567,737.61 32.1% 0.84% 455 1.23
Money Market Funds 286,000,000.00 286,000,000.00 286,000,000.00 4.7% 0.22% 2 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 0.8% 0.35% 2 0.01
Joint Powers Authority 192,000,000.00 192,000,000.00 192,000,000.00 3.2% 0.47% 2 0.01
Supranationals 625,000,000.00 623,461,298.75 625,592,800.00 10.4% 1.11% 865 2.32
U.S. Treasuries 340,000,000.00 340,746,499.40 341,762,260.00 5.7% 0.78% 362 0.98
Total Securities 6,025,297,000.00 6,026,077,902.65 6,033,225,626.13  100.0% 0.74% 310 0.83

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

9,135,820.33

9,135,820.33

9,135,820.33

6,034,432,820.33

6,035,213,722.98

9,979,320.32

6,042,361,446.46

9,979,320.32

6,034,432,820.33

6,045,193,043.30

6,052,340,766.78

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.



J
)
:

f

San Bernardino County Pool
Sector Distribution (as of 4/3012016)

Certificates of Deposit

Commercial Paper
20.7%

Corporate Notes

2.0% .
Federal Agencies

32.1%

20.4%
St Tre:isurles Money Market Funds
5.7% Supranationals 4.7%
10.4%
Bank Deposit Account
Joint Powers Authority 0.8%
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
1,230,033,864.00
0.00
1,247,298,700.00
120,970,264.52
1,939,567,737.61
286,000,000.00
0.00

0.00
50,000,000.00
192,000,000.00
625,592,800.00
341,762,260.00

3.2%
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San Bernardino County Pool
Credit Quality Distribution (as of 4302016

Not Rated
Al 0.8%

AAA
17.9%

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)
A (Long-Term)
Not Rated

1,352,808,329.00
1,074,599,420.00
1,078,810,050.00
2,281,329,997.61
1,504,378.50
24,987,875.00
74,925,040.00
94,260,536.02
50,000,000.00

* Ratings by Standard & Poor’s

S&P Ratings

AA+
7.8%

Moody’s Ratings

Not Rated
4.0%

Pl -

40.2%

0.4% <0.1%

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

2,427,407,749.00
3,168,140,047.61
74,925,040.00
1,504,378.50
24,987,875.00
94,260,536.02
0.00
242,000,000.00

* Ratings by Moody’s

Aaa
52.5%
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San Bernardino County Pool
Maturity Distribution s of 4/30/2016)

(in thousands)

$700,000 -
620,262 631,429
618,103
$600,000 -
528,000
523,067 532,498
$500,000 -
386,462
$400,000 -
324,210
292,401 305,412
290,140 272,613
$300,000 - 270,291
225,082
213,257
$200,000 -
$100,000 -
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Maturity Range (in days)

* Maturity distribution assumes no securities are called



=-.| San Bernardino County Pool
== | Portfolio Yield Summary
Yield to Maturity
Month At Cost
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%
November 2015 0.60%
December 2015 0.60%
January 2016 0.69%
February 2016 0.71%
March 2016 0.72%
April 2016 0.74%
'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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