San Bernardino County Pool Summary (as of 3/31/2017)

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
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 0.0%
1,070,000,000.00  1,070,000,422.50  1,070,077,018.25 19.1% 1.04% 115 0.30
0.00 0.00 0.00 0.0%
947,000,000.00 946,284,756.42 946,299,592.00 16.9% 0.94% 28 0.07
98,000,000.00 98,012,501.95 97,802,120.00 1.7% 1.20% 581 1.55
1,648,511,000.00  1,648,017,785.41  1,645,213,202.31 29.4% 1.06% 475 1.28
177,000,000.00 177,000,000.00 177,000,000.00 3.1% 0.47% 3 0.01
0.00 0.00 0.00 0.0%
0.00 0.00 0.00 0.0%
50,000,000.00 50,000,000.00 50,000,000.00 0.9% 0.45% 3 0.01
192,000,000.00 192,000,000.00 192,000,000.00 3.4% 0.77% 3 0.01
815,000,000.00 813,821,890.00 810,115,340.00 14.5% 1.17% 647 1.73
615,000,000.00 612,927,518.15 613,678,100.00 11.0% 1.49% 1,011 2.68
5,612,511,000.00 5,608,064,874.43  5,602,185,372.56 100.0% 1.07% 381 1.02

348,252,459.23

348,252,459.23

348,252,459.23

5,960,763,459.23

5,956,317,333.66

12,483,190.72

5,950,437,831.79

12,483,190.72

5,960,763,459.23

5,968,800,524.38

5,962,921,022.51

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 3/31/2017)
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Sector Market Value

Banker's Acceptances $0.00
Certificates of Deposit $1,070,077,018.25
Collateralized CD $0.00

Commercial Paper

$946,299,592.00

Corporate Notes

$97,802,120.00

Federal Agencies

$1,645,213,202.31

Money Market Funds

$177,000,000.00

Municipal Debt

$0.00

Repurchase Agreements

$0.00

Bank Deposit Account

$50,000,000.00

Joint Powers Authority

$192,000,000.00

Supranationals

$810,115,340.00

U.S. Treasuries

$613,678,100.00
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San Bernardino County Pool Credit Quality Distribution (as of 3/31/2017)

S&P RATINGS

Not Rated

Al 2.7%

17.4% 20.3%
A-1+
17.3%
AA-

1.3% AA
0.7%

Credit Rating
A-1+ (Short-Term)

AAA

AA+
40.3%

Market Value
$969,641,992.25

A-1 (Short-Term)

$971,752,543.00

AAA (Long-Term)

$1,138,937,825.00

AA+ (Long-Term)

$2,258,891,302.31

AA (Long-Term)

$37,979,635.00

AA- (Long-Term)

$74,982,075.00

A+ (Long-Term)

$0.00

A (Long-Term)

$0.00

Not Rated

$150,000,000.00
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MOODY'S RATINGS

Not Rated
2.7%

P-1
34.7%

Aa2
2.0%

Credit Rating
P-1 (Short-Term)

Aaa
60.6%

Market Value

$1,941,394,535.25

Aaa (Long-Term)

$3,397,829,127.31

Aa3 (Long-Term) $0.00
Aa2 (Long-Term) $112,961,710.00
Aal (Long-Term) $0.00
A3 (Long-Term) $0.00
A2 (Long-Term) $0.00
Al (Long-Term) $0.00

Not Rated

$150,000,000.00
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San Bernardino County Pool Maturity Distribution (as of 3/31/2017)
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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
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%
November 2016 0.88%
December 2016 0.93%
January 2017 1.00%
February 2017 1.02%
March 2017 1.08%

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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