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San Bernardino County Pool Summary (as of 11/30/2018)

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  Yield to Maturity Weighted Modified
75,000,000.00 74,976,563.95 73,955,570.00 1.2% 2.61% 771 2.02
1,000,400,000.00  1,000,379,778.89 999,896,604.08 15.8% 2.28% 109 0.30
0.00 0.00 0.00 - - - -
565,000,000.00 563,635,737.80 563,568,770.00 8.9% 2.34% 36 0.10
114,000,000.00 113,293,399.70 112,675,393.00 1.7% 2.34% 543 1.43
1,998,347,000.00  1,996,981,476.29  1,983,534,455.08 31.4% 1.98% 451 1.19
2,000,000.00 2,000,000.00 2,000,000.00 0.0% 2.09% 1 0.00
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 3.6% 2.31% 1 -
200,000,000.00 200,000,000.00 200,000,000.00 3.2% 2.37% 1 -
795,000,000.00 794,064,001.95 787,624,468.00 12.4% 1.79% 397 1.05
1,400,000,000.00  1,392,875,174.25  1,377,426,300.00 21.8% 1.80% 500 1.33
6,375,747,000.00 6,364,206,132.83  6,326,681,560.16 100.0% 0.02% 339 0.90

278,885,162.40

278,885,162.40

278,885,162.40

6,654,632,162.40

6,643,091,295.23

18,211,455.79

6,605,566,722.56

18,211,455.79

6,654,632,162.40

6,661,302,751.02

6,623,778,178.35

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

Joint Powers

i S tional
Authority Uprf;j O'/i’na s Bank Notes $73,955,570
: U.S. Treasuries . -
NOW Account 21.8% Certificates of Deposit $999,896,604
3.6% Collateralized CD $0

FICA
<0.1%

Money Market Funds

Bank Notes

1.2%

Commercial Paper

$563,568,770

Corporate Notes

$112,675,393

Federal Agencies

$1,983,534,455

<0.1%
Money Market Funds $2,000,000
Municipal Debt $0
Certificates of
Deposit Repurchase Agreements $0
Federal 15.8% FICA $1,000,000
Agencies

31.4% NOW Account $225,000,000
Commercial Paper i i

Corporate Notes 8 9% Joint Powers Authority $200,000,000

1.7% Supranationals $787,624,468

Percentages may not sum to 100% due to rounding.
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U.S. Treasuries

$1,377,426,300
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Credit Quality Distribution

S&P RATINGS

Not Rated
3.6%

A-1 AA+
13.3% 50.0%
\AA— 0.59
0.2% 1.4% ’
Credit Rating Market Value

A-1+ (Short-Term)

$1,068,011,651

MOODY’S RATINGS

Not Rated
3.6%

A-1 (Short-Term)

$844,806,724

AAA (Long-Term)

$892,207,154

AA+ (Long-Term)

$3,166,259,107

AA (Long-Term) $33,898,260
AA- (Long-Term) $85,534,304
A+ (Long-Term) $9,964,360
A (Long-Term) $0
Not Rated $226,000,000

Percentages may not sum to 100% due to rounding.
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P-1
30.2%

A1
1.4%

Aa2
0.7%

Aaa
64.1%

P-1 (Short-Term) $1,912,818,375
Aaa (Long-Term) $4,058,466,261
Aa3 (Long-Term) $0
Aa2 (Long-Term) $43,862,620
Aa1 (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $0
A1 (Long-Term) $85,534,304

Not Rated

$226,000,000
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Maturity Distribution
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San Bernardino County Pool Portfolio Yield Summary

Yield to Maturity

Month At Cost
November 2017 1.32%
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%

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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