San Bernardino County Pool Summary (as of 5/31/2017)

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%
1,495,000,000.00  1,495,000,422.50  1,495,016,329.75 23.5% 1.10% 103 0.27
0.00 0.00 0.00 0.0%
1,270,600,000.00  1,268,566,843.55  1,268,679,798.40 20.0% 1.00% 49 0.13
85,000,000.00 85,009,494.34 84,881,580.00 1.3% 1.25% 606 1.62
1,693,511,000.00  1,692,665,493.74  1,690,495,305.15 26.6% 1.11% 465 1.25
182,000,000.00 182,000,000.00 182,000,000.00 2.9% 0.53% 1 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 0.8% 0.45% 1 0.01
192,000,000.00 192,000,000.00 192,000,000.00 3.0% 0.96% 1 0.01
790,000,000.00 788,852,412.75 785,928,115.00 12.4% 1.21% 640 1.72
600,000,000.00 598,036,901.25 600,521,400.00 9.5% 1.50% 976 2.59
6,358,111,000.00  6,352,131,568.13  6,349,522,528.30 100.0% 1.11% 338 0.90

356,850,397.64

356,850,397.64

356,850,397.64

6,714,961,397.64

6,708,981,965.77

10,653,401.79

6,706,372,925.94

10,653,401.79

6,714,961,397.64

6,719,635,367.56

6,717,026,327.73

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 5/31/2017)
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Sector Market Value

Banker's Acceptances $0
Certificates of Deposit $1,495,016,330
Collateralized CD $0
Commercial Paper $1,268,679,798
Corporate Notes $84,881,580

Federal Agencies

$1,690,495,305

Money Market Funds

$182,000,000

Municipal Debt $0
Repurchase Agreements $0
Bank Deposit Account $50,000,000

Joint Powers Authority

$192,000,000

Supranationals

$785,928,115

U.S. Treasuries

$600,521,400
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San Bernardino County Pool Credit Quality Distribution (as of 5/31/2017)

S&P RATINGS

Not Rated
3.6%

16.4%

L AA+
36.1%

0.8%  AA- AA
0.4% 0.4%

Credit Rating Market Value

MOODY'S RATINGS

Not Rated
3.6%

P-1

42.3% Aaa

52.5%

Aa2

0.8% Aas

0.8%

Credit Rating Market Value

A-1+ (Short-Term) $1,486,199,172
A-1 (Short-Term) $1,202,449,181
AAA (Long-Term) $1,039,806,800
AA+ (Long-Term) $2,291,016,705
AA (Long-Term) $25,002,895
AA- (Long-Term) $25,028,275
A+ (Long-Term) $50,019,500
A (Long-Term) $0
Not Rated $230,000,000
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P-1 (Short-Term) $2,688,648,353
Aaa (Long-Term) $3,330,823,505
Aa3 (Long-Term) $50,019,500
Aa2 (Long-Term) $50,031,170
Aal (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $0
Al (Long-Term) $0
Not Rated $230,000,000
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San Bernardino County Pool Maturity Distribution (as of 5/31/2017)
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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

At Cost
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%
April 2017 1.10%
May 2017 1.11%

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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