San Bernardino County Pool Summary (as of 5/31/2019)

Modified
Duration

Market %
of Portfolio

Yield to Maturity
at Cost

Wtd. Avg.

Market Value Maturity

Par Value Amortized Cost

Security Type

Asset-Backed Securities 69,500,000.00 69,495,846.39 69,969,521.05 1.0% 2.70% 1172 1.56
Bank Notes 107,000,000.00 106,974,066.48 107,346,911.00 1.5% 2.70% 644 1.70
Certificates of Deposit 860,000,000.00 860,004,933.00 859,752,512.00 12.1% 2.46% 66 0.18
Collateralized CD 0.00 0.00 0.00 - - - -
Commercial Paper 968,000,000.00 965,625,562.77 965,698,228.00 13.6% 2.51% 35 0.10
Corporate Notes 154,050,000.00 153,330,075.13 154,247,031.15 2.2% 2.51% 547 1.44
Federal Agencies 1,838,347,000.00  1,836,387,731.05  1,847,774,024.12 26.1% 2.18% 589 1.55
Money Market Funds 2,000,000.00 2,000,000.00 2,000,000.00 0.0% 2.26% 1 -
Municipal Debt 0.00 0.00 0.00 - - - -
Repurchase Agreements 0.00 0.00 0.00 - - - -
Bank Deposit Account 50,000,000.00 50,000,000.00 50,000,000.00 0.7% 2.37% 1 -
NOW Account 225,000,000.00 225,000,000.00 225,000,000.00 3.2% 2.60% 1 -
Joint Powers Authority 200,000,000.00 200,000,000.00 200,000,000.00 2.8% 2.50% 1 -
Supranationals 570,000,000.00 569,003,454.85 570,681,845.00 8.1% 1.92% 450 1.19
U.S. Treasuries 2,050,000,000.00  2,029,443,818.00  2,037,710,375.00 28.7% 2.08% 709 1.88
Total Securities 7,093,897,000.00 7,067,265,487.67  7,090,180,447.32 100.0% 2.25% 440 1.16

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

178,091,011.56

178,091,011.56

178,091,011.56

7,271,988,011.56

7,245,356,499.23

25,336,128.84

7,268,271,458.88

25,336,128.84

7,271,988,011.56

7,270,692,628.07

7,293,607,587.72

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.
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Sector Distribution

Joint Powers

Authority
2.8% Supranationals
NOW Account \ 8.1%
3.2%
EICA U.S. Treasuries
0.7% 28.7%

Money Market
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<0.1%
Asset-Backed
Securities
Federal 1.0%
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0,
26.1% Bank Notes
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Certificates of
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13.6%

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

Asset-Backed Securities

$69,969,521

Bank Notes

$107,346,911

Certificates of Deposit

$859,752,512

Collateralized CD

$0

Commercial Paper

$965,698,228

Corporate Notes

$154,247,031

Federal Agencies

$1,847,774,024

Money Market Funds $2,000,000
Municipal Debt $0
Repurchase Agreements $0
FICA $50,000,000

NOW Account

$225,000,000

Joint Powers Authority

$200,000,000

Supranationals

$570,681,845

U.S. Treasuries

$2,037,710,375
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Credit Quality Distribution

S&P RATINGS

11. 6%

13 3%

A-1+
13.2%

A
0.1% A+

05% A

AA+
54.8%

AA
0.5%

. 0
Credit Rating Market Value

A-1+ (Short-Term)

$933,242,852

A-1 (Short-Term)

$941,167,237

AAA (Long-Term)

$825,511,004

AA+ (Long-Term)

$3,890,480,664

AA (Long-Term) $34,315,188
AA- (Long-Term) $119,422,240
A+ (Long-Term) $35,281,284
A (Long-Term) $5,072,315

Not Rated

$305,687,663

Percentages may not sum to 100% due to rounding.
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MOODY’S RATINGS

4.0%

NR

0.3%

Credit Rating Market Value

P-1 (Short-Term)

$1,874,410,090

Aaa (Long-Term)

$4,736,103,435

Aa3 (Long-Term) $20,154,540
Aa2 (Long-Term) $69,596,472
Aal (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $5,072,315
Al (Long-Term) $99,267,700

Not Rated

$285,575,895
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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
April 2018 1.74%
May 2018 1.85%
June 2018 1.86%
July 2018 1.89%
August 2018 1.93%
September 2018 2.01%
October 2018 2.03%
November 2018 2.11%
December 2018 2.15%
January 2019 2.18%
February 2019 2.21%
March 2019 2.25%
April 2019 2.25%

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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