San Bernardino County Pool Summary (as of 10/31/2018)

1.
2.
3.

Bank Notes
Certificates of Deposit
Collateralized CD
Commercial Paper

Corporate Notes

Federal Agencies
Money Market Funds
Municipal Debt
Repurchase Agreements
Bank Deposit Account
NOW Account

Joint Powers Authority
Supranationals

U.S. Treasuries

Total Securities
Cash Balance
Total Investments

Accrued Interest
Total Portfolio

Yield for the money market funds is a weighted average of the month-end yields for the Federated, Goldman, and Fidelity money market funds.

Amortized Market Market % of  VYield to Maturity Duration

65,000,000.00 64,989,739.05 63,969,135.00 1.0% 2.47% 752 1.98
955,700,000.00 955,672,759.21 955,257,791.45 15.4% 2.30% 136 0.36

0.00 0.00 0.00 - - - -
798,000,000.00 796,139,452.20 796,049,650.00 12.9% 2.29% 35 0.10
124,000,000.00 123,803,792.17 123,211,084.00 2.0% 2.02% 409 1.08
1,723,347,000.00 1,722,395,770.91 1,706,479,470.01 27.6% 1.91% 510 1.35
2,000,000.00 2,000,000.00 2,000,000.00 0.0% 2.05% 1 0.00

0.00 0.00 0.00 - - - -

0.00 0.00 0.00 - - - -
35,000,000.00 35,000,000.00 35,000,000.00 0.6% 2.07% 1 0.00
225,000,000.00 225,000,000.00 225,000,000.00 3.6% 2.26% 1 0.00
200,000,000.00 200,000,000.00 200,000,000.00 3.2% 2.30% 1 0.00
720,000,000.00 718,959,974.95 711,271,804.75 11.5% 1.75% 466 1.23
1,400,000,000.00 1,392,525,783.00 1,374,950,225.00 22.2% 1.80% 530 1.41
6,248,047,000.00 6,236,487,271.49 6,193,189,160.21 100.0% 2.01% 353 0.93

253,122,574.04

253,122,574.04

253,122,574.04

6,501,169,574.04

6,489,609,845.53

18,647,093.61

6,446,311,734.25

18,647,093.61

6,501,169,574.04

6,508,256,939.14

6,464,958,827.86

Statistics for the total portfolio include money market funds.
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.
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Sector Distribution

Joint Powers
Authorit
3.2%

Supranationals
11.5%

NOW Account U.S. Treasuries

3.6%
FICA

Bank Notes
Funds 1.0%

Certificates of
Deposit

Federal 15.4%

Agencies
27.6%

Commercial Paper
Corporate Notes 12.9%

2.0%

Percentages may not sum to 100% due to rounding.
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Sector Market Value

Bank Notes $63,969,135
Certificates of Deposit $955,257,791
Collateralized CD $0

Commercial Paper

$796,049,650

Corporate Notes

$123,211,084

Federal Agencies

$1,706,479,470

Money Market Funds $2,000,000
Municipal Debt $0
Repurchase Agreements $0
FICA $35,000,000

NOW Account

$225,000,000

Joint Powers Authority

$200,000,000

Supranationals

$711,271,805

U.S. Treasuries

$1,374,950,225
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Credit Quality Distribution

S&P RATINGS

AAA

MOODY’S RATINGS

Not Rated
4.2%

Not Rated
4.2%

A-1
15.4%

0.2%

A-1+ (Short-Term)

AA+
49.7%

1.1%

Credit Rating Market Value

$874,455,186

A-1 (Short-Term)

$951,560,575

AAA (Long-Term)

$915,873,492

AA+ (Long-Term)

$3,081,429,695

AA (Long-Term) $33,903,905
AA- (Long-Term) $65,963,147
A+ (Long-Term) $10,003,160
A (Long-Term) $0

Not Rated

$260,000,000

Percentages may not sum to 100% due to rounding.
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P-1
29.5%

1.1%

Aa2
0.7%

Aaa
64.5%

Credit Rating Market Value

P-1 (Short-Term)

$1,826,015,761

Aaa (Long-Term)

$3,997,303,187

Aa3 (Long-Term) $0
Aa2 (Long-Term) $43,907,065
Aal (Long-Term) $0
A3 (Long-Term) $0
A2 (Long-Term) $0
Al (Long-Term) $65,963,147
Not Rated $260,000,000
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Maturity Distribution
$1,200

$999
$1,000
$860

$800

$600

Millions

$424 $430 $436

$390 $403
$400 3385 $350 $354
$270 $305
$224
$200 $175 l $189
$0 IIIII IIIII

Maturity Range (Days)

2-30
31-60
61-90

91-120
121 - 180
181 - 270
271 - 360
361 - 450
451 - 540
541 - 630
631 -720
721 - 900

Overnight
901 - 1080
Over 1081

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

Yield to Maturity

At Cost
October 2017 1.29%
November 2017 1.32%
December 2017 1.38%
January 2018 1.45%
February 2018 1.49%
March 2018 1.59%
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%

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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