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San Bernardino County Pool Summary (as of 10/31/11) 

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 655,000,000.00 655,000,969.15 654,942,994.75 15.5% 0.25% 49 0.13
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 775,000,000.00 774,916,284.90 774,927,885.00 18.3% 0.16% 18 0.05
Corporate Notes 0.00 0.00 0.00 0.0%
Federal Agencies 2,245,459,000.00 2,255,337,820.36 2,265,377,877.55 53.7% 0.80% 573 1.13
Money Market Funds 27,000,000.00 27,000,000.00 27,000,000.00 0.6% 0.02% 1 0.003
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 150,000,000.00 150,000,000.00 149,999,791.50 3.5% 0.08% 1 0.003
TLGP Corp. Debt 50,000,000.00 50,194,372.75 50,366,550.00 1.2% 1.11% 142 0.39
U.S. Treasuries 300,000,000.00 300,840,990.30 302,865,945.35 7.2% 0.78% 386 1.05

Total Securities 4,202,459,000.00 4,213,290,437.46 4,225,481,044.15 100.0% 0.57% 347 0.84
Cash Balance 95,622,128.55 95,622,128.55 95,622,128.55
TAGP/FDIC NOW Balance 0.00 0.00 0.00
Total Investments 4,298,081,128.55 4,308,912,566.01 4,321,103,172.70

Accrued Interest 6,649,584.58 6,649,584.58
Total Portfolio 4,298,081,128.55 4,315,562,150.59 4,327,752,757.28

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  
Sector Distribution (as of 10/31/11) 
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Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 654,942,994.75
Collateralized CD 0.00
Commercial Paper 774,927,885.00
Corporate Note 0.00
Federal Agencies 2,265,377,877.55
Money Market Funds 27,000,000.00
Municipal Debt 0.00
Repurchase Agreement 149,999,791.50
TLGP Corp. Debt 50,366,550.00
U.S. Treasuries 302,865,945.35
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San Bernardino County Pool  
Credit Quality Distribution (as of 10/31/11) 

AAA
0.6%

AA
60.9%

A-1+
32.0%

A-1
6.5%

Credit Rating Market Value
A-1+ (Short-Term) 1,350,873,208.19
A-1 (Short-Term) 274,990,738.50
AAA (Long-Term) 27,000,000.00
AA (Long-Term) 2,572,617,097.46

* Ratings by Standard & Poor’s 
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San Bernardino County Pool 
Maturity Distribution (as of 10/31/11) 

* 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 2010 1.09%
November 2010 1.01%
December 2010 0.92%
January 2011 0.91%
February 2011 0.96%
March 2011 0.84%
April 2011 0.72%
May 2011 0.68%
June 2011 0.65%
July 2011 0.64%
August 2011 0.54%
September 2011 0.54%
October 2011 0.57%

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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