
San Bernardino County Pool Summary (as of 1/31/10)

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 317,000,000.00 317,000,749.40 316,999,689.90 6.8% 0.15% 13 0.04
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 630,000,000.00 629,965,230.65 629,953,003.34 13.4% 0.13% 14 0.04
Corporate Notes 0.00 0.00 0.00 0.0%
Federal Agencies 3,052,773,000.00 3,063,966,897.34 3,087,850,149.39 65.8% 1.80% 431 0.79
Money Market Funds 46,000,000.00 46,000,000.00 46,000,000.00 1.0% 0.04% 1 0.003
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 0.00 0.00 0.00 0.0%
TLGP Corp. Debt 97,100,000.00 97,208,406.21 97,803,754.40 2.1% 1.16% 412 1.12
U.S. Treasuries 500,000,000.00 505,356,379.60 509,323,805.38 10.9% 0.77% 533 1.45

Total Securities 4,642,873,000.00 4,659,497,663.20 4,687,930,402.41 100.0% 1.32% 353 0.74
Cash Balance 316,633,776.23 316,633,776.23 316,633,776.23
TAGP/FDIC NOW Balance 100,000,000.00 100,000,000.00 100,000,000.00
Total Investments 5,059,506,776.23 5,076,131,439.43 5,104,564,178.64

Accrued Interest 21,018,783.78 21,018,783.78
Total Portfolio 5,059,506,776.23 5,097,150,223.21 5,125,582,962.42

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 y
Sector Distribution (as of 1/31/10)
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Federal Agencies Sector Market Valueg
65.8%

Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 316,999,689.90
Collateralized CD 0.00
Commercial Paper 629,953,003.34
Corporate Note 0.00Corporate Note 0.00
Federal Agencies 3,087,850,149.39
Money Market Funds 46,000,000.00
Municipal Debt 0.00
Repurchase Agreement 0.00
TLGP Corp. Debt 97,803,754.40
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San Bernardino County PoolSan Bernardino County Pool 
Credit Quality Distribution (as of 1/31/10)

A‐1+
22.7%

A‐1
4.2%

AAA
73.1%

Credit Rating Market Value
A-1+ (Short-Term) 1,063,177,631.65
A-1 (Short-Term) 199,997,383.34
AAA (Long Term) 3 424 755 387 42AAA (Long-Term) 3,424,755,387.42
AA (Long-Term) 0.00
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San Bernardino County Pool
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* Maturity distribution assumes no securities are called



San Bernardino County PoolSan Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity
Month At Cost
January 2009 2.56%
February 2009 2.26%
March 2009 2.10%
April 2009 1.87%
May 2009 1 93%May 2009 1.93%
June 2009 1.85%
July 2009 1.72%
August 2009 1.78%
September 2009 1.66%
October 2009 1.58%
November 2009 1.51%
December 2009 1 39%December 2009 1.39%
January 2010 1.32%

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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2. All historical yields restated to include money market funds.


