San Bernardino County Pool Summary (as of 12/31/2018)

1.
2.
3.

Bank Notes
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  VYield to Maturity Weighted Modified
75,000,000.00 74,977,372.30 74,383,505.00 1.1% 2.61% 740 1.94
964,400,000.00 964,397,687.97 963,935,485.23 13.8% 2.41% 97 0.26
0.00 0.00 0.00 - - - -
859,000,000.00 856,767,742.58 856,635,866.00 12.3% 2.48% 36 0.09
114,000,000.00 113,330,582.97 113,220,375.00 1.6% 2.34% 513 1.36
2,098,347,000.00 2,097,247,798.05 2,090,668,356.77 30.0% 2.00% 402 1.06
2,000,000.00 2,000,000.00 2,000,000.00 0.0% 2.26% 1 -
0.00 0.00 0.00 - - - -
0.00 0.00 0.00 - - - -
1,000,000.00 1,000,000.00 1,000,000.00 0.0% 2.07% 1 -
225,000,000.00 225,000,000.00 225,000,000.00 3.3% 2.35% 1 -
200,000,000.00 200,000,000.00 200,000,000.00 2.9% 2.55% 1 -
808,500,000.00 807,709,563.14 803,960,420.75 11.5% 1.82% 364 0.96
1,655,000,000.00 1,647,106,842.40 1,637,467,225.00 23.5% 1.89% 435 1.16
7,002,247,000.00 6,989,537,589.41 6,968,271,233.75 100.0% 2.11% 299 0.79

188,113,324.59

188,113,324.59

188,113,324.59

7,190,360,324.59

7,177,650,914.00

19,915,021.41

7,156,384,558.34

19,915,021.41

7,190,360,324.59

7,197,565,935.41

7,176,299,579.75

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

Joint Powers
Authority Supranationals
2.9 11.5%

NOW Account
3.3%

U.S. Treasuries
23.5%

FICA
<0.1%

Money Market Funds
<0.1% Bank Notes

1.1%

Certificates of

Federal Deposit
Agencies 13.8%
30.0%

Commercial Paper
Corporate Notes 12.3%

1.6%

Percentages may not sum to 100% due to rounding.
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Sector Market Value

Bank Notes $74,383,505
Certificates of Deposit $963,935,485
Collateralized CD $0

Commercial Paper

$856,635,866

Corporate Notes

$113,220,375

Federal Agencies

$2,090,668,357

Money Market Funds $2,000,000
Municipal Debt $0
Repurchase Agreements $0
FICA $1,000,000

NOW Account

$225,000,000

Joint Powers Authority

$200,000,000

Supranationals

$803,960,421

U.S. Treasuries

$1,637,467,225
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Credit Quality Distribution

S&P RATINGS MOODY’S RATINGS

Not Rated
3.2%

P-1
AA+ 35.0%
47.0%

Aaa
60.0%

Al
1.2%

Aa2
0.6%

0.1% 1.2%

Credit Rating Market Value Credit Rating Market Value

A-1+ (Short-Term) $1,658,480,647 P-1 (Short-Term) $2,438,721,973
A-1 (Short-Term) $780,241,326 Aaa (Long-Term) $4,173,372,164
AAA (Long-Term) $895,099,328 Aa3 (Long-Term) $0
AA+ (Long-Term) $3,278,272,836 Aa2 (Long-Term) $44,074,588
AA (Long-Term) $34,087,828 Aal (Long-Term) $0
AA- (Long-Term) $86,102,509 A3 (Long-Term) $0
A+ (Long-Term) $9,986,760 A2 (Long-Term) $0
A (Long-Term) $0 Al (Long-Term) $86,102,509
Not Rated $226,000,000 Not Rated $226,000,000

Percentages may not sum to 100% due to rounding.
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Maturity Distribution

$1,400
$1,259

$1,200
$1,000

$800 $763
$681

$592

Millions

$600

$433 $445 $443

$428

$400 312 $379

$312

Maturity Range (Days)

$299

$200 $160

. _
o

$284
$148

-3
31-60
61 - 90
91 - 120

181 - 270

361 - 450
451 - 540
541 - 630
631 -720
721 - 900

Overnight
901 - 1080
Over 1081

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

Yield to Maturity

At Cost
December 2017 1.38%
January 2018 1.45%
February 2018 1.49%
March 2018 1.59%
April 2018 1.71%
May 2018 1.74%
June 2018 1.85%
July 2018 1.86%
August 2018 1.89%
September 2018 1.93%
October 2018 2.01%
November 2018 2.03%
December 2018 2.11%

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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