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San Bernardino County Pool
Summary (as of 11/30/02)

Par  Amortized Market  Market % of Yield to Maturity Weighted Duration
Security Type Value Cost Value Portfolio At Cost Avg. Maturity To Worst

Bankers Acceptances 0.00 0.00 0.00 0.0%

Certificates of Deposit 55,000,000.00 55,000,000.00 55,058,649.25 2.7% 1.68% 49 0.13

Collateralized CD 10,000,000.00 10,000,000.00 10,000,994.00 0.5% 1.80% 8 0.02

Commercial Paper 210,000,000.00 209,911,435.80 209,909,241.00 10.3% 1.46% 11 0.03

Corporate Notes 125,649,000.00 127,236,929.19 127,820,354.85 6.3% 2.50% 350 0.94

Federal Agencies 1,125,682,000.00 1,139,822,224.09 1,160,037,504.16 56.8% 4.14% 602 1.09

Money Market Funds 267,000,000.00 267,000,000.00 267,000,000.00 13.1% 1.39% 52 0.14

Municipal Debt 11,750,000.00 12,097,213.06 12,890,337.50 0.6% 5.48% 975 2.42

Repurchase Agreements 200,000,000.00 200,000,000.00 200,001,600.00 9.8% 1.45% 2 0.005

U.S. Treasuries 0.00 0.00 0.00 0.0%

Total Securities 2,005,081,000.00 2,021,067,802.14 2,042,718,680.76 100.0% 3.06% 373 0.72

Cash Balance 55,656,573.07 55,656,573.07 55,656,573.07

Total Investments 2,060,737,573.07 2,076,724,375.21 2,098,375,253.83

Accrued Interest 13,857,200.65 13,857,200.65

Total Portfolio 2,060,737,573.07 2,090,581,575.86 2,112,232,454.48

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government and Prime Obligations funds

2. Statistics for the total portfolio include money market funds
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San Bernardino County Pool
Sector Distribution (as of 11/30/02)
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Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 55,058,649.25
Collateralized CD 10,000,994.00
Commercial Paper 209,909,241.00
Corporate Note 127,820,354.85
Federal Agencies 1,160,037,504.16
Money Market Funds 267,000,000.00
Municipal Debt 12,890,337.50
Repurchase Agreement 200,001,600.00
U.S. Treasuries 0.00
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San Bernardino County Pool
Credit Quality Distribution (as of 11/30/02)
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Credit Rating Market Value
A-1+ (Short-Term) 145,019,100.40
A-1 (Short-Term) 319,950,389.85
AAA (Long-Term) 1,497,390,295.66
AA (Long-Term) 80,358,894.85
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San Bernardino County Pool
Maturity Range Distribution (as of 11/30/02)

267,000

454,995

83,705

47,855

10,913

72,272
94,185

145,296152,330

92,863

121,515

93,331

151,912

107,056

147,491

$0

$50,000

$100,000

$150,000

$200,000

$250,000

$300,000

$350,000

$400,000

$450,000

$500,000

(in
 t

ho
us

an
ds

)

O-N 1 - 30 30 - 60 60 - 90 90 -
120

120 -
180

180 -
270

270 -
360

360 -
450

450 -
540

540 -
630

630 -
720

720 -
900

900 -
1080

1080+

Maturity Range (in days)



5

San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity
Month At Cost
November 2001 4.40%
December 2001 4.16%
January 2002 4.15%
February 2002 3.86%
March 2002 3.98%
April 2002 3.66%
May 2002 3.60%
June 2002 3.50%
July 2002 3.50%
August 2002 3.35%
September 2002 3.28%
October 2002 3.24%
November 2002 3.06%

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


