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San Bernardino County Pool Summary (as of 4/30/2019)

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.

Security Type Par Value Amortized Cost Market Value Market %
of Portfolio

Yield to Maturity
at Cost

Wtd. Avg. 
Maturity

Modified
Duration

Asset-Backed Securities 49,000,000.00 48,996,089.51 49,151,529.60 0.7% 2.76% 1206 1.60
Bank Notes 85,000,000.00 84,980,615.85 85,143,175.00 1.1% 2.67% 625 1.65
Certificates of Deposit 985,000,000.00 985,011,050.00 985,171,459.25 13.0% 2.55% 72 0.19
Collateralized CD 0.00 0.00 0.00 - - - -
Commercial Paper 1,158,000,000.00 1,154,274,046.35 1,154,325,854.00 15.3% 2.56% 46 0.12
Corporate Notes 144,250,000.00 143,679,255.79 144,161,827.00 1.9% 2.52% 560 1.47
Federal Agencies 1,883,347,000.00 1,881,303,274.83 1,884,316,356.81 25.0% 2.16% 604 1.58
Money Market Funds 2,000,000.00 2,000,000.00 2,000,000.00 0.0% 2.31% 1 -
Municipal Debt 0.00 0.00 0.00 - - - -
Repurchase Agreements 0.00 0.00 0.00 - - - -
Bank Deposit Account 50,000,000.00 50,000,000.00 50,000,000.00 0.7% 2.37% 1 -
NOW Account 225,000,000.00 225,000,000.00 225,000,000.00 3.0% 2.60% 1 -
Joint Powers Authority 200,000,000.00 200,000,000.00 200,000,000.00 2.6% 2.54% 1 -
Supranationals 645,000,000.00 645,021,823.35 644,630,820.00 8.5% 1.74% 398 1.05
U.S. Treasuries 2,150,000,000.00 2,128,695,806.75 2,125,038,675.00 28.2% 2.05% 704 1.86

Total Securities 7,576,597,000.00 7,548,961,962.43 7,548,939,696.66 100.0% 2.25% 425 1.11
Cash Balance 198,836,288.81 198,836,288.81 198,836,288.81
Total Investments 7,775,433,288.81 7,747,798,251.24 7,747,775,985.47

Accrued Interest 25,455,648.05 25,455,648.05
Total Portfolio 7,775,433,288.81 7,773,253,899.29 7,773,231,633.52
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Sector Distribution

Percentages may not sum to 100% due to rounding.

Sector Market Value
Asset-Backed Securities $49,151,530
Bank Notes $85,143,175
Certificates of Deposit $985,171,459
Collateralized CD $0
Commercial Paper $1,154,325,854
Corporate Notes $144,161,827
Federal Agencies $1,884,316,357
Money Market Funds $2,000,000
Municipal Debt $0
Repurchase Agreements $0
FICA $50,000,000
NOW Account $225,000,000
Joint Powers Authority $200,000,000
Supranationals $644,630,820
U.S. Treasuries $2,125,038,675
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Credit Quality Distribution

S&P RATINGS

Percentages may not sum to 100% due to rounding.

Credit Rating Market Value
P-1 (Short-Term) $2,139,497,313
Aaa (Long-Term) $4,952,341,531
Aa3 (Long-Term) $20,034,470
Aa2 (Long-Term) $54,496,899
Aa1 (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $5,043,575
A1 (Long-Term) $91,991,029
Not Rated $285,534,880

Credit Rating Market Value
A-1+ (Short-Term) $1,108,650,179
A-1 (Short-Term) $1,030,847,134
AAA (Long-Term) $938,501,095
AA+ (Long-Term) $4,014,326,712
AA (Long-Term) $34,221,819
AA- (Long-Term) $112,025,499
A+ (Long-Term) $20,275,080
A (Long-Term) $5,043,575
Not Rated $285,048,604
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Maturity Distribution

Maturity range assumes no securities are called.
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San Bernardino County Pool Portfolio Yield Summary

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.

Yield to Maturity
Month At Cost
April 2018 1.71%

May 2018 1.74%

June 2018 1.85%

July 2018 1.86%

August 2018 1.89%

September 2018 1.93%

October 2018 2.01%

November 2018 2.03%

December 2018 2.11%

January 2019 2.15%

February 2019 2.18%

March 2019 2.21%

April 2019 2.25%
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