=
E - .
== | San Bernardino County Pool Summary (as of 2/29/2016)
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 1,030,000,000.00 1,030,000,107.50 1,029,873,629.75 19.2% 0.70% 211 0.57
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 1,275,800,000.00 1,274,674,852.39 1,274,801,580.80 23.8% 0.49% 62 0.16
Corporate Notes 120,506,000.00 120,976,212.48 121,012,189.80 2.3% 0.78% 327 0.88
Federal Agencies 1,948,791,000.00 1,951,909,255.30 1,954,394,036.70 36.4% 0.82% 442 1.20
Money Market Funds 53,000,000.00 53,000,000.00 53,000,000.00 1.0% 0.20% 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 0.9% 0.27% 1 0.01
142,000,000.00 142,000,000.00 142,000,000.00 2.6% 0.45% 1 0.01
375,000,000.00 374,043,221.75 375,594,575.00 7.0% 1.08% 788 212
366,074,228.40 366,879,540.00 6.8% 0.76% 396 1.07
100.0% 0.71% 306 0.82

Joint Powers Authority

Supranationals
U.S. Treasuries

Total Securities

Cash Balance
Total Investments

Total Portfolio

5,367,555,552.05

365,000,000.00
5,362,677,877.82
20,798,761.90

5,360,097,000.00
5,383,476,639.72

20,798,761.90

20,798,761.90
5,388,354,313.95

5,380,895,761.90
9,619,799.57

9,619,799.57
5,397,974,113.52

5,393,096,439.29

5,380,895,761.90

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 2/2012016)

Certificates of Deposit
19.2%

Commercial Paper Corporate Notes
23.8% 2.3%

Federal Agencies
36.4%

U.S. Treasuries
6.8% Supranationals
7.0%

Money Market Funds
1.0%

Sector

Joint Powers Authority ~ Bank Deposit Account

Market Value 2.6% 0.9%

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
1,029,873,629.75
0.00
1,274,801,580.80
121,012,189.80
1,954,394,036.70
53,000,000.00
0.00
0.00
50,000,000.00
142,000,000.00 ‘ 2
375,594,575.00
366,879,540.00
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San Bernardino County Pool
Credit Quality Distribution (as of 2/20/2016)

S&P Ratings

Not Rated AAA
0.9% 10.2%

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

1,154,811,987.25
1,099,997,046.80
545,701,950.00
2,321,273,576.70
1,503,351.00
24,975,000.00
74,891,176.50
94,401,463.80
50,000,000.00

* Ratings by Standard & Poor’s

Moody’s Ratings

Not Rated
3.6%

P-1
42.0%

Aaa
50.8%

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

2,254,809,034.05
2,724,975,526.70
74,891,176.50
1,503,351.00
24,975,000.00
94,401,463.80
0.00
192,000,000.00

* Ratings by Moody’s



J
)
:

f

San Bernardino County Pool
Maturity Distribution s of 2/20/2016)

(in thousands)
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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
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%
November 2015 0.60%
0.60%
0.69%

December 2015
0.71%

January 2016
February 2016
'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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