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San Bernardino County Pool Summary (as of 10/31/2016)

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 1,025,000,000.00 1,025,000,000.00 1,024,830,531.25 20.2% 0.90% 113 0.30
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 776,050,000.00 774,925,743.20 775,045,640.10 15.3% 0.70% 53 0.14
Corporate Notes 82,000,000.00 82,051,666.04 82,023,716.00 1.6% 1.07% 638 171
Federal Agencies 1,720,666,000.00 1,721,163,666.98 1,724,079,025.23 36.7% 0.91% 455 1.23
Money Market Funds 178,000,000.00 178,000,000.00 178,000,000.00 3.5% 0.27% 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 1.0% 0.45% 1 0.01
Joint Powers Authority 192,000,000.00 192,000,000.00 192,000,000.00 3.8% 0.63% 1 0.01
Supranationals 790,000,000.00 788,629,671.65 789,808,500.00 15.5% 1.15% 784 211
U.S. Treasuries 265,000,000.00 265,674,587.00 266,398,475.00 5.2% 0.92% 425 1.15
5,077,445,334.87 5,082,185,887.58  100.0% 0.88% 340 0.91

Total Securities
Cash Balance
Total Investments

Accrued Interest
Total Portfolio

5,078,716,000.00
210,434,118.19

210,434,118.19

210,434,118.19

5,289,150,118.19

5,287,879,453.06

11,081,985.43

5,292,620,005.77

11,081,985.43

5,289,150,118.19

5,298,961,438.49

5,303,701,991.20

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 10/31/2016)

Certificates of Deposit

Commercial Paper

19.6%

U.S. Treasuries

14.8%

5.1%
Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 1,024,830,531.25
Collateralized CD 0.00

Commercial Paper
Corporate Note

Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreement
Bank Deposit Account
Joint Powers Authority
Supranationals

U.S. Treasuries

775,045,640.10
82,023,716.00
1,724,079,025.23
178,000,000.00
0.00

0.00
50,000,000.00
192,000,000.00
789,808,500.00
266,398,475.00

Corporate Notes
1.6%

Federal Agencies
35.7%

Money Market Funds

(o)
Supranationals 3.4%

15.1% Bank Deposit Account

Joint Powers Authority 1.0%
3.7%
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San Bernardino County Pool
Credit Quality Distribution (as of 10/31/2016)

Not Rated

Al 1.0%

02% / an

L5% =77 0.5%

AAA
23.7%

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

844,769,937.75
855,215,922.60
1,204,778,865.00
1,990,477,500.23
26,530,965.00
24,987,500.00
74,902,811.00
10,522,386.00
50,000,000.00

* Ratings by Standard & Poor’s

S&P Ratings

39.2%

Moody’s Ratings

Not Rated

Credit Rating Market Value
P-1 (Short-Term)  1,699,985,860.35
Aaa (Long-Term)  3,003,256,365.23
Aa3 (Long-Term) 74,902,811.00
Aa2 (Long-Term) 26,530,965.00
Aal (Long-Term) 24,987,500.00
A2 (Long-Term) 10,522,386.00
Al (Long-Term) 0.00
Not Rated 242,000,000.00

* Ratings by Moody’s
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San Bernardino County Pool
Maturity Distribution s of 10/31/2016)
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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
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%
May 2016 0.78%
June 2016 0.77%
July 2016 0.81%
August 2016 0.84%
September 2016 0.86%
October 2016 0.88%
'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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