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San Bernardino County Pool Summary (as of 1/31/2017)

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 1,245,000,000.00 1,245,000,000.00 1,245,199,412.15 22.5% 1.01% 89 0.23
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 857,000,000.00 855,849,546.65 855,963,185.00 15.5% 0.86% 52 0.13
Corporate Notes 98,000,000.00 98,018,437.03 97,675,087.00 1.7% 1.20% 639 171
Federal Agencies 1,588,511,000.00 1,588,384,634.61 1,586,671,273.20 28.7% 0.98% 455 1.23
Money Market Funds 278,000,000.00 278,000,000.00 278,000,000.00 5.0% 0.47% 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% 0.45% 1 0.01
Joint Powers Authority 192,000,000.00 192,000,000.00 192,000,000.00 3.5% 0.86% 1 0.01
Supranationals 790,000,000.00 788,757,613.50 785,174,925.00 14.2% 1.15% 691 1.86
U.S. Treasuries 440,000,000.00 439,800,701.15 440,292,245.00 8.0% 1.46% 1,030 2.72
Total Securities 5,538,511,000.00 5,535,810,932.94 5,530,976,127.35 100.0% 1.00% 350 0.94
Cash Balance 327,081,059.27 327,081,059.27 327,081,059.27
Total Investments 5,865,592,059.27 5,862,891,992.21 5,858,057,186.62

Accrued Interest
Total Portfolio

10,871,873.39

10,871,873.39

5,865,592,059.27

5,873,763,865.60

5,868,929,060.01

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 1/31/2017)

Commercial Paper Corporate Notes

15.5% 1.7%

Federal Agencies

Certificates of Deposit

22.5%

U.S. Treasuries
8.0%

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
Supranationals

U.S. Treasuries

0.00
1,245,199,412.15
0.00
855,963,185.00
97,675,087.00
1,586,671,273.20
278,000,000.00
0.00

0.00
50,000,000.00
192,000,000.00
785,174,925.00
440,292,245.00

28.7%

Money Market Funds
5.0%
Supranationals

14.2% Joint Powers Authority -Bank Deposit Account
3.5% 0.9%
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San Bernardino County Pool
Credit Quality Distribution (as of 1/31/2017)

S&P Ratings Moody’s Ratings

Not Rated
0.9%

AAA
23.8%

Not Rated
4.4%

0.9% 0.7% 0.7%

Credit Rating Market Value

A-1+ (Short-Term) 1,044,628,714.15 Credit Rating Market Value
A-1 (Short-Term)  1,006,542,891.50 P-1 (Short-Term)  2,051,171,605.65
AAA (Long-Term)  1,314,846,095.00 Aaa (Long-Term) 3,149,809,613.20
AA+ (Long-Term)  2,026,963,518.20 Aa3 (Long-Term) 49,990,991.50
AA (Long-Term) 38,003,917.00 Aa2 (Long-Term) 38,003,917.00
AA- (Long-Term) 0.00 Aal (Long-Term) 0.00
A+ (Long-Term) 49,990,991.50 A2 (Long-Term) 0.00
A (Long-Term) 0.00 Al (Long-Term) 0.00
Not Rated 50,000,000.00 Not Rated 242,000,000.00

* Ratings by Standard & Poor’s

* Ratings by Moody’s

Aaa
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San Bernardino County Pool
Maturity Distribution s of 1/31/2017)

(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
January 2016 0.69%
February 2016 0.71%
March 2016 0.72%
April 2016 0.74%
May 2016 0.78%
June 2016 0.77%
July 2016 0.81%
August 2016 0.84%
September 2016 0.86%
0.88%
0.88%
0.93%

October 2016
November 2016
December 2016

January 2017
5

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool.

1.00%

2. All historical yields restated to include money market funds.
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