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== | San Bernardino County Pool Summary (as of 12/31/2014)
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 1,250,000,000.00 1,250,000,000.00 1,249,166,734.20 25.7% 0.19% 124 0.33
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 950,000,000.00 949,774,269.10 949,783,290.00 19.6% 0.15% 38 0.10
Corporate Notes 56,040,000.00 56,230,067.86 56,200,224.71 1.2% 0.44% 385 1.04
Federal Agencies 1,464,020,000.00 1,469,527,752.30 1,469,072,725.58 30.2% 0.70% 646 1.74
Money Market Funds 65,000,000.00 65,000,000.00 65,000,000.00 1.3% 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 1.0% 0.15% 1 0.01
50,000,000.00 50,000,000.00 1.0% 0.05% 1 0.01
969,614,684.40 20.0% 0.64% 593 1.60
0.43% 358 0.96

Municipal Debt
Repurchase Agreements

Bank Deposit Account
Joint Powers Authority

U.S. Treasuries

Total Securities

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

50,000,000.00
50,000,000.00

965,000,000.00 968,289,178.75

4,858,837,658.89 100.0%

4,858,821,268.01
42,434,094.17

4,850,060,000.00
4,901,255,362.18

42,434,094.17

42,434,094.17
4,901,271,753.06

5,927,473.30

4,892,494,094.17
5,927,473.30

4,907,199,226.36

4,907,182,835.48

4,892,494,094.17

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

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 12/31/2014)

Certificates of Deposit
25.7%

U.S. Treasuries
20.0%

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
U.S. Treasuries

0.00
1,249,166,734.20
0.00
949,783,290.00
56,200,224.71
1,469,072,725.58
65,000,000.00
0.00

0.00
50,000,000.00
50,000,000.00
969,614,684.40

Commercial Paper
19.6%

Joint Powers Authority

1.0%

Corporate Notes
1.2%

1.3%

Bank Deposit Account
1.0%

Federal Agencies

30.2%

Money Market Funds
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San Bernardino County Pool
Credit Quality Distribution (as of 12/31/2014)

Moody’s Ratings

S&P Ratings

d AAA
2.4%

Not Rate
A-1 1 .0%

A-1+
25.7%

AA- AA
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)
Not Rated

1,249,297,752.25
949,716,385.45
115,000,000.00
2,464,299,078.67
5,589,121.52
24,935,321.00
50,000,000.00

* Ratings by Standard & Poor’s

AA+

Not Rated
2.1%

Al Aa2 Aa3
1.0%0.1% 0.5%

Credit Rating Market Value
P-1 (Short-Term) 2,199,014,137.70
Aaa (Long-Term) 2,478,687,975.48
Aa3 (Long-Term) 24,935,321.00
Aa2 (Long-Term) 5,589,121.52
Aal (Long-Term) 0.00
Al (Long-Term) 50,611,103.19
Not Rated 100,000,000.00

* Ratings by Moody’s

Aaa
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San Bernardino County Pool
Maturity Distribution s of 12/31/2014)

(in thousands)

994,985
$1,000,000 -
$800,000 -
$600,000 -
493,092
389,416
$400,000 - 349,840 353,463 348,125
299,959 314,008
279,974
242,423
224,976
187,726
$200,000 - 165,000 140,876
74,975
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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
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%
September 2014 0.46%
October 2014 0.46%
November 2014 0.44%
December 2014 0.43%
'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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