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San Bernardino County Pool Summary (as of 10/31/04)

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 270,000,000.00 270,000,074.25 269,816,432.70 9.4% 1.83% 77 0.21

Collateralized CD 0.00 0.00 0.00 0.0%

Commercial Paper 439,000,000.00 438,033,427.35 437,909,601.33 15.3% 1.81% 42 0.11

Corporate Notes 68,008,000.00 69,629,303.23 69,442,564.66 2.4% 1.76% 165 0.42

Federal Agencies 1,729,332,000.00 1,738,839,226.97 1,737,687,729.57 60.5% 2.36% 389 0.93

Money Market Funds 18,000,000.00 18,000,000.00 18,000,000.00 0.6% 1.61% 38 0.10

Municipal Debt 11,750,000.00 11,852,593.22 12,116,482.50 0.4% 5.48% 274 0.72

Repurchase Agreements 300,000,000.00 300,000,000.00 299,999,672.00 10.5% 1.86% 1 0.003

U.S. Treasuries 25,000,000.00 25,257,665.15 25,253,900.00 0.9% 2.70% 926

Total Securities 2,861,090,000.00 2,871,612,290.17 2,870,226,382.76 100.0% 2.17% 262 0.66

Cash Balance 76,864,163.20 76,864,163.20 76,864,163.20

Total Investments 2,937,954,163.20 2,948,476,453.37 2,947,090,545.96

Accrued Interest 18,156,457.11 18,156,457.11

Total Portfolio 2,937,954,163.20 2,966,632,910.48 2,965,247,003.07

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

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 10/31/04)
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Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 269,816,432.70
Collateralized CD 0.00
Commercial Paper 437,909,601.33
Corporate Note 69,442,564.66
Federal Agencies 1,737,687,729.57
Money Market Funds 18,000,000.00
Municipal Debt 12,116,482.50
Repurchase Agreement 299,999,672.00
U.S. Treasuries 25,253,900.00
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San Bernardino County Pool 
Credit Quality Distribution (as of 10/31/04)

AA
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A-1
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Credit Rating Market Value
A-1+ (Short-Term) 582,958,393.43
A-1 (Short-Term) 424,767,312.60
AAA (Long-Term) 1,815,154,962.77
AA (Long-Term) 47,345,713.96
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San Bernardino County Pool
Maturity Distribution (as of 10/31/04)

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

Yield to Maturity
Month At Cost
October 2003 2.17%
November 2003 2.11%
December 2003 2.08%
January 2004 2.12%
February 2004 1.99%
March 2004 1.93%
April 2004 1.94%
May 2004 1.92%
June 2004 2.03%
July 2004 2.07%
August 2004 2.07%
September 2004 2.13%
October 2004 2.17%

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


