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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 980,000,000.00 980,001,840.50 979,660,649.15 24.7% 0.20% 104 0.27
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 463,000,000.00 462,963,413.24 462,984,387.00 11.7% 0.10% 14 0.04
Corporate Notes 56,040,000.00 56,295,209.29 56,299,766.27 1.4% 0.44% 507 1.38
Federal Agencies 1,317,570,000.00 1,322,200,436.66 1,323,617,105.33 33.3% 0.65% 598 161
76,000,000.00 76,000,000.00 76,000,000.00 1.9% 0.04% 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 1.3% 0.15% 1 0.01
1,020,537,472.84 25.7% 0.66% 741 2.00
0.46% 424 1.14

Money Market Funds

Municipal Debt
Repurchase Agreements

Bank Deposit Account
U.S. Treasuries

Total Securities

Cash Balance
Total Investments

Total Portfolio

50,000,000.00
1,018,766,812.35
100.0%

1,015,000,000.00
3,969,099,380.59

240,863,031.27

3,966,227,712.04
4,209,962,411.86

240,863,031.27

3,957,610,000.00
4,207,090,743.31

240,863,031.27

4,198,473,031.27
6,137,697.96

6,137,697.96
4,216,100,109.82

4,213,228,441.27

1

4,198,473,031.27

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.

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 8/31/2014)

Corporate Notes

Commercial Paper N
11.7% 1.4%

Certificates of Deposi
24.7%

U.S. Treasuries
25.7%

Bank Deposit Account

1.3%

Federal Agencies
33.3%

Money Market Funds
1.9%

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
U.S. Treasuries

0.00
979,660,649.15
0.00
462,984,387.00
56,299,766.27
1,323,617,105.33
76,000,000.00
0.00

0.00
50,000,000.00
1,020,537,472.84
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San Bernardino County Pool
Credit Quality Distribution (as of s/31/2014)

S&P Ratings

Not Rated AAA

A-1 1.3% 1.9%
11.0% 3 AAY

A-1+
25.3%

AA-  AA
0.6% 0.1%

Credit Rating Market Value
A-1+ (Short-Term)  1,004,824,743.75
A-1 (Short-Term) 437,819,629.15
AAA (Long-Term) 76,000,000.00
AA+ (Long-Term)  2,369,845,386.86
AA (Long-Term) 5,609,045.83
AA- (Long-Term) 25,000,575.00
Not Rated 50,000,000.00

* Ratings by Standard & Poor’s

Moody’s Ratings

Not Rated
1.3%

Al Aal Aa2
1.3% 0.6% .1%

Credit Rating

Market Value

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

1,442,644,372.90
2,395,154,666.42
0.00
5,609,045.83
25,000,575.00
50,690,720.44
50,000,000.00

* Ratings by Moody’s

Aaa
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San Bernardino County Pool
Maturity Distribution s of 8/31/2014)

(in thousands)

$700,000 -
593,023
$600,000 - 560,349
$500,000 -
425,034
$400,000 -
300110 299,334
$300,000 - 250,043 270,922
215,034
202,357 193,538
$200,000 - 178,391
149,963
126,000
104,983 100,017
$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
August 2013 0.42%
September 2013 0.39%
October 2013 0.39%
November 2013 0.38%
December 2013 0.37%
January 2014 0.40%
February 2014 0.40%
March 2014 0.40%
April 2014 0.40%
May 2014 0.44%
June 2014 0.45%
July 2014 0.45%
August 2014 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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