San Bernardino County Pool Summary (as of 2/28/2018)

1.
2.
3.

Security Type
Bankers Acceptances

Certificates of Deposit
Collateralized CD
Commercial Paper
Corporate Notes

Federal Agencies
Money Market Mutual Funds
Municipal Debt
Repurchase Agreements
FICA

NOW Account

Joint Powers Authority
Supranationals

U.S. Treasuries

Total Securities
Cash Balance
Total Investments

Accrued Interest
Total Portfolio

Amortized Market  Market % of  Yield to Maturity = Weighted Modified
Cost Value Portfolio At Cost Avg. Maturity  Duration
0.00 0.00 0.00 - - - -
1,235,000,000.00  1,235,001,053.00  1,234,129,050.75 19.3% 1.54% 122 0.32
0.00 0.00 0.00 - - - -
870,000,000.00 867,912,419.30 867,616,707.50 13.6% 1.63% 56 0.15
130,000,000.00 129,981,966.09 128,394,912.00 2.0% 1.65% 629 1.67
1,773,672,000.00  1,772,518,345.27  1,757,821,901.83 27.6% 1.38% 464 1.24
2,000,000.00 2,000,000.00 2,000,000.00 0.0% 1.25% 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 3.2% 1.58% 1 -
187,000,000.00 187,000,000.00 187,000,000.00 2.9% 1.52% 1 -
835,000,000.00 834,142,827.05 825,411,830.00 12.9% 1.29% 441 1.18
1,150,000,000.00  1,143,704,292.75  1,130,003,925.00 17.7% 1.65% 761 2.02
6,432,672,000.00  6,422,260,903.46  6,382,378,327.08 100.0% 1.49% 363 0.97

331,448,079.58

331,448,079.58

331,448,079.58

6,764,120,079.58

6,753,708,983.04

15,085,041.14

6,713,826,406.66

15,085,041.14

6,764,120,079.58

6,768,794,024.18

6,728,911,447.80

Yield for the money market funds is a weighted average of the month-end yields for the Federated, Goldman, and Fidelity money market funds.
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 Certificates of Banker's Acceptances $0

Dl%‘_)??(;:t Certificates of Deposit $1,234,129,051

Collateralized CD $0

Commercial Paper $867,616,707

Corporate Notes $128,394,912

Supranationals Commercial Paper Federal Agencies $1,757,821,902

12.9% 13 6% Money Market Mutual Funds $2,000,000

Municipal Debt $0

Joint Powers Authority Repurchase Agreements $0

2.9% / Corporate Notes FICA $50,000,000
NOW Account 2.0%

3204 NOW Account $200,000,000

. Federal Agencies Joint Powers Authority $187,000,000

Bank Deg_céso'/z ceount 27.6% Supranationals $825,411,830

U.S. Treasuries $1,130,003,925

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

S&P RATINGS MOODY’S RATINGS

Not Rated
AAA 3.9%

Not Rated
3.9%

A-1
16.9%

A-1+ (Short-Term)

AA+
45.0%

0.2% 0.6%

Credit Rating Market Value

$1,038,728,226

A-1 (Short-Term)

$1,077,885,972

AAA (Long-Term)

$1,076,691,997

AA+ (Long-Term)

$2,872,957,387

AA (Long-Term) $16,886,055
AA- (Long-Term) $39,233,840
A+ (Long-Term) $9,994,850
A (Long-Term) $0

Not Rated

$250,000,000

Percentages may not sum to 100% due to rounding.
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P-1
33.1%

Al
0.6%

Aa2
0.3%

Aa3
0.2%

Aaa
61.9%

Credit Rating Market Value

P-1 (Short-Term)

$2,116,614,198

Aaa (Long-Term)

$3,949,649,384

Aa3 (Long-Term) $9,994,850
Aa2 (Long-Term) $16,886,055
Aal (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $0
Al (Long-Term) $39,233,840
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

At Cost
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%
January 2018 1.45%
February 2018 1.49%

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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