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San Bernardino County Pool Summary (as of 11/30/2016)

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 1,100,000,000.00 1,100,000,000.00 1,100,090,318.25 21.5% 0.85% 90 0.23
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 754,000,000.00 753,089,617.75 753,244,100.00 14.7% 0.70% 44 0.11
Corporate Notes 93,500,000.00 93,540,684.52 93,193,339.00 1.8% 1.05% 550 1.48
Federal Agencies 1,655,666,000.00 1,655,946,055.82  1,653,728,791.05 32.4% 0.94% 465 1.26
Money Market Funds 243,000,000.00 243,000,000.00 243,000,000.00 4.8% 0.34% 1 0.01
Municipal Debt 0.00 0.00 0.00 0.0%
Repurchase Agreements 0.00 0.00 0.00 0.0%
Bank Deposit Account 50,000,000.00 50,000,000.00 50,000,000.00 1.0% 0.45% 1 0.01
Joint Powers Authority 192,000,000.00 192,000,000.00 192,000,000.00 3.8% 0.66% 1 0.01
Supranationals 790,000,000.00 788,672,334.45 784,449,460.00 15.3% 1.15% 753 2.02
U.S. Treasuries 240,000,000.00 240,515,587.70 240,332,575.00 4.7% 1.01% 550 148
5,116,764,280.24  5,110,038,583.30  100.0% 0.88% 328 0.88

Total Securities
Cash Balance
Total Investments

Accrued Interest
Total Portfolio

5,118,166,000.00
384,092,188.14

384,092,188.14

384,092,188.14

5,502,258,188.14

5,500,856,468.38

9,457,687.01

5,494,130,771.44

9,457,687.01

5,502,258,188.14

5,510,314,155.39

5,503,588,458.45

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 11/3012016)

Certificates of Deposit

21.5%

U.S. Treasuries

Corporate Notes

Commercial Paper 1.8%

14.7%

4.7%
Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 1,100,090,318.25
Collateralized CD 0.00

Commercial Paper
Corporate Note

Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreement
Bank Deposit Account
Joint Powers Authority
Supranationals

U.S. Treasuries

753,244,100.00
93,193,339.00
1,653,728,791.05
243,000,000.00
0.00

0.00
50,000,000.00
192,000,000.00
784,449,460.00
240,332,575.00

Federal Agencies
32.4%

Money Market Funds

. 4.8%
Supranationals

15.3% Joint Powers Authority

3.8% Bank Deposit Account

1.0%
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San Bernardino County Pool

Credit Quality Distribution (as of 11/30/2016)

A-1+
18.8%

0,

1.5% o05% 0.7%

S&P Ratings

Not Rated
A1 1.0%

AAA
24.7%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)
AA+ (Long-Term)
AA (Long-Term)
AA- (Long-Term)
A+ (Long-Term)
A (Long-Term)
Not Rated

959,048,775.25
794,357,409.00
1,264,137,550.00
1,894,061,366.05
38,000,062.00
24,993,875.00
74,934,359.00
10,505,187.00
50,000,000.00

* Ratings by Standard & Poor’s

Moody’s Ratings

Not Rated
4.7%

P-1 -
34.3% il

0.5%

0.7%

Credit Rating

Market Value

P-1 (Short-Term)
Aaa (Long-Term)
Aa3 (Long-Term)
Aa2 (Long-Term)
Aal (Long-Term)
A2 (Long-Term)
Al (Long-Term)
Not Rated

1,753,406,184.25
2,966,198,916.05
74,934,359.00
38,000,062.00
24,993,875.00
10,505,187.00
0.00
242,000,000.00

* Ratings by Moody’s

Aaa
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San Bernardino County Pool
Maturity Distribution s of 11/30/2016)

(in thousands)

$700,000 - 658,999
$600,000 -
525,018
$500,000 - 463,337
410,414 405,286
$400,000 - 374,958
336,620
320,026 329,343
298,607
$300,000 - 250,106 261,345
237,133
$200,000 -
123,880
114,967
$100,000 -
SO
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* Maturity distribution assumes no securities are called

Maturity Range (in days)



=-,| San Bernardino County Pool
== | Portfolio Yield Summary
Yield to Maturity
Month At Cost
November 2015 0.60%
December 2015 0.60%
January 2016 0.69%
February 2016 0.71%
March 2016 0.72%
April 2016 0.74%
May 2016 0.78%
June 2016 0.77%
July 2016 0.81%
0.84%
0.86%
0.88%

August 2016
September 2016
October 2016
November 2016
1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool.
'5

0.88%

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