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San Bernardino County Pool Summary (as of 3/31/04)

Par  Amortized Market  Market % of Yield to Maturity Weighted Modified
Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration

Bankers Acceptances 0.00 0.00 0.00 0.0%

Certificates of Deposit 310,000,000.00 310,001,427.30 310,024,589.95 10.5% 1.07% 77 0.21
Collateralized CD 10,000,000.00 10,000,000.00 10,001,272.00 0.3% 1.22% 28 0.08

Commercial Paper 615,544,000.00 614,922,941.23 614,888,532.29 20.9% 1.04% 36 0.10

Corporate Notes 101,522,000.00 104,674,088.24 104,859,083.66 3.6% 1.73% 249 0.64

Federal Agencies 1,639,188,000.00 1,657,026,333.62 1,668,854,190.09 56.8% 2.52% 528 0.89

Money Market Funds 28,000,000.00 28,000,000.00 28,000,000.00 1.0% 0.92% 46 0.13

Municipal Debt 12,485,000.00 12,677,478.70 13,302,774.35 0.4% 5.42% 467 1.25

Repurchase Agreements 190,000,000.00 190,000,000.00 190,000,290.00 6.5% 1.08% 1 0.00

U.S. Treasuries 0.00 0.00 0.00 0.0%

Total Securities 2,906,739,000.00 2,927,302,269.09 2,939,930,732.34 100.0% 1.93% 327 0.61

Cash Balance 85,769,072.08 85,769,072.08 85,769,072.08

Total Investments 2,992,508,072.08 3,013,071,341.17 3,025,699,804.42

Accrued Interest 17,015,984.26 17,015,984.26

Total Portfolio 2,992,508,072.08 3,030,087,325.43 3,042,715,788.68

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds

2. Statistics for the total portfolio include money market funds
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San Bernardino County Pool 
Sector Distribution (as of 3/31/04)
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Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 310,024,589.95
Collateralized CD 10,001,272.00
Commercial Paper 614,888,532.29
Corporate Note 104,859,083.66
Federal Agencies 1,668,854,190.09
Money Market Funds 28,000,000.00
Municipal Debt 13,302,774.35
Repurchase Agreement 190,000,290.00
U.S. Treasuries 0.00
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San Bernardino County Pool 
Credit Quality Distribution (as of 3/31/04)

Credit Rating Market Value
A-1+ (Short-Term) 785,004,402.54
A-1 (Short-Term) 329,909,009.70
AAA (Long-Term) 1,742,983,945.34
AA (Long-Term) 82,033,374.76
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San Bernardino County Pool
Maturity Distribution (as of 3/31/04)

* Maturity distribution assumes no securities are called
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San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity
Month At Cost
March 2003 2.56%
April 2003 2.45%
May 2003 2.29%
June 2003 2.26%
July 2003 2.13%
August 2003 2.13%
September 2003 2.15%
October 2003 2.17%
November 2003 2.11%
December 2003 2.08%
January 2004 2.12%
February 2004 1.99%
March 2004 1.93%

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


