San Bernardino County Pool Summary (as of 12/31/2017)

1.
2.
3.

Security Type
Bankers Acceptances

Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Notes
Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreements
Bank Deposit Account
NOW Account

Joint Powers Authority
Supranationals

U.S. Treasuries

Total Securities
Cash Balance
Total Investments

Accrued Interest
Total Portfolio

Yield for the money market funds is a weighted average of the month-end yields for the Federated, Goldman, and Fidelity money market funds.

Amortized Market  Market % of  Yield to Maturity Weighted Modified
Cost Value Portfolio At Cost Avg. Maturity  Duration
0.00 0.00 0.00 - - - -
1,355,000,000.00  1,355,000,000.00  1,354,298,600.35 20.5% 1.39% 113 0.31
0.00 0.00 0.00 - - - -
1,066,000,000.00  1,063,843,910.95  1,063,617,076.50 16.1% 1.46% 46 0.13
135,000,000.00 134,982,350.22 134,247,641.00 2.0% 1.53% 607 1.61
1,733,672,000.00  1,732,606,767.63  1,722,712,561.79 26.1% 1.28% 454 1.22
2,000,000.00 2,000,000.00 2,000,000.00 0.0% 1.15% 1 0.00
0.00 0.00 0.00 - - - -
0.00 0.00 0.00 - - - -
50,000,000.00 50,000,000.00 50,000,000.00 0.8% 0.95% 1 -
200,000,000.00 200,000,000.00 200,000,000.00 3.0% 1.37% 1 -
187,000,000.00 187,000,000.00 187,000,000.00 2.8% 1.37% 1 -
910,000,000.00 909,113,930.95 902,586,805.00 13.7% 1.26% 429 1.15
1,000,000,000.00 995,831,026.50 989,905,275.00 15.0% 1.59% 826 2.20
6,638,672,000.00 6,630,377,986.25  6,606,367,959.64 100.0% 1.38% 344 0.92

306,473,788.95

306,473,788.95

306,473,788.95

6,945,145,788.95

6,936,851,775.20

13,945,179.29

6,912,841,748.59

13,945,179.29

6,945,145,788.95

6,950,796,954.49

6,926,786,927.88

Statistics for the total portfolio include money market funds.
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.
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Sector Distribution

Sector Market Value

U.S. Treasuries 5
15.0% Certificates of Banker's Acceptances $0
Deposit Certificates of Deposit $1,354,298,600
20.5% B
Collateralized CD $0
Commercial Paper $1,063,617,077
S ti |
UpT; E;ol/f: nas Corporate Notes $134,247,641
Joint Powers Federal Agencies $1,722,712,562
Authority Commercial Money Market Funds $2,000,000
2.8% Paper ..
16.1% Municipal Debt $0
NOV\ég&COU”t Repurchase Agreements $0
. 0
y . Bank Deposit Account $50,000,000
Ba;‘\cc?,iﬂi’s“ Corporate NOW Account $200,000,000
Notes
0.8% Cedora 2.0% Joint Powers Authority $187,000,000
edera
Money Market e Supranationals $902,586,805
Funds 86 104
< 0.0% =70 U.S. Treasuries $989,905,275

Percentages may not sum to 100% due to rounding.
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Credit Quality Distribution

S&P RATINGS

Not Rated

MOODY’S RATINGS

Not Rated

17.9%

A-1+
20.9%

AA-
0.6%

Credit Rating Market Value

A-1+ (Short-Term)

AAA

$1,383,871,812

A-1 (Short-Term)

$1,183,842,468

AAA (Long-Term)

$1,054,175,305

AA+ (Long-Term)

$2,662,815,633

AA (Long-Term) $31,950,901
AA- (Long-Term) $39,711,840
A+ (Long-Term) $0
A (Long-Term) $0

Not Rated

$250,000,000

Percentages may not sum to 100% due to rounding.
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P-1
38.9%

0.6%

Al

Aaa
56.2%

Credit Rating Market Value

P-1 (Short-Term)

$2,567,714,280

Aaa (Long-Term)

$3,716,990,938

Aa3 (Long-Term) $0
Aa2 (Long-Term) $31,950,901
Aal (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $0
Al (Long-Term) $39,711,840
Not Rated $250,000,000
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Maturity Distribution
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Maturity Range (Days)

Maturity range assumes no securities are called.
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San Bernardino County Pool Portfolio Yield Summary

Yield to Maturity

Month At Cost
December 2016 0.93%
January 2017 1.00%
February 2017 1.02%
March 2017 1.08%
April 2017 1.10%
May 2017 1.11%
June 2017 1.16%
July 2017 1.23%
August 2017 1.25%
September 2017 1.27%
October 2017 1.29%
November 2017 1.32%
December 2017 1.38%

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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