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San Bernardino County Pool Summary (as of 10/31/2019)

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.

Security Type Par Value Amortized Cost Market Value Market %
of Portfolio

Yield to Maturity
at Cost

Wtd. Avg. 
Maturity

Modified
Duration

Asset-Backed Securities 138,530,093.96 138,747,812.46 139,429,949.36 2.1% 2.35% 1165 1.57
Bank Notes 137,000,000.00 137,041,879.75 138,036,231.00 2.0% 2.56% 568 1.51
Certificates of Deposit 475,000,000.00 475,000,000.00 475,074,941.50 7.0% 1.96% 104 0.27
Collateralized CD 0.00 0.00 0.00 - - - -
Commercial Paper 400,000,000.00 399,214,320.00 399,279,600.00 5.9% 2.14% 36 0.09
Corporate Notes 145,050,000.00 144,492,191.67 146,247,441.20 2.2% 2.60% 607 1.61
Federal Agencies 1,790,698,000.00 1,791,060,086.96 1,810,689,625.45 26.7% 2.24% 634 1.67
Money Market Funds 459,000,000.00 459,000,000.00 459,000,000.00 6.8% 1.71% 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% 1.80% 1 -
NOW Account 225,000,000.00 225,000,000.00 225,000,000.00 3.3% 1.85% 1 -
Joint Powers Authority 282,000,000.00 282,000,000.00 282,000,000.00 4.2% 2.00% 1 -
Supranationals 530,000,000.00 528,163,417.70 532,740,345.00 7.9% 2.19% 388 1.03
U.S. Treasuries 2,100,000,000.00 2,087,912,924.13 2,109,395,575.00 31.2% 2.11% 741 1.96

Total Securities 6,732,278,093.96 6,717,632,632.67 6,766,893,708.51 100.0% 2.12% 490 1.29
Cash Balance 252,360,586.77 252,360,586.77 252,360,586.77
Total Investments 6,984,638,680.73 6,969,993,219.44 7,019,254,295.28

Accrued Interest 23,767,666.24 23,767,666.24
Total Portfolio 6,984,638,680.73 6,993,760,885.68 7,043,021,961.52
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Sector Distribution

Percentages may not sum to 100% due to rounding.

Sector Market Value
Asset-Backed Securities $139,429,949
Bank Notes $138,036,231
Certificates of Deposit $475,074,942
Collateralized CD $0
Commercial Paper $399,279,600
Corporate Notes $146,247,441
Federal Agencies $1,810,689,626
Money Market Funds $459,000,000
Municipal Debt $0
Repurchase Agreements $0
FICA $50,000,000
NOW Account $225,000,000
Joint Powers Authority $282,000,000
Supranationals $532,740,345
U.S. Treasuries $2,109,395,575
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Credit Quality Distribution

S&P RATINGS

Percentages may not sum to 100% due to rounding.

Credit Rating Market Value
P-1 (Short-Term) $1,137,767,012
Aaa (Long-Term) $5,075,144,503
Aa3 (Long-Term) $35,310,465
Aa2 (Long-Term) $92,877,633
Aa1 (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $20,222,800
A1 (Long-Term) $100,036,485
Not Rated $305,534,811

Credit Rating Market Value
A-1+ (Short-Term) $613,231,258
A-1 (Short-Term) $524,535,754
AAA (Long-Term) $1,219,153,105
AA+ (Long-Term) $3,848,242,267
AA (Long-Term) $27,466,342
AA- (Long-Term) $135,346,950
A+ (Long-Term) $65,411,291
A (Long-Term) $20,222,800
Not Rated $313,283,942
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Maturity Distribution

Maturity range assumes no securities are called.
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San Bernardino County Pool Portfolio Yield Summary

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.

Yield to Maturity
Month At Cost
October 2018 2.01%

November 2018 2.03%

December 2018 2.11%

January 2019 2.15%

February 2019 2.18%

March 2019 2.21%

April 2019 2.25%

May 2019 2.25%

June 2019 2.27%

July 2019 2.25%

August 2019 2.24%

September 2019 2.16%

October 2019 2.12%
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