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San Bernardino County Pool Summary (as of 7/31/05)

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 180,000,000.00 180,001,337.80 179,816,990.05 5.9% 3.28% 89 0.24
Collateralized CD 0.00 0.00 0.00 0.0%
Commercial Paper 522,000,000.00 520,085,446.30 519,927,101.83 17.1% 3.31% 39 0.1
Corporate Notes 0.00 0.00 0.00 0.0%
Federal Agencies 2,056,286,000.00 2,055,318,281.43 2,040,060,428.00 67.2% 3.02% 354 0.91
Money Market Funds 24,000,000.00 24,000,000.00 24,000,000.00 0.8% 3.19% 1 0.003
Municipal Debt 11,750,000.00 11,750,000.00 11,750,000.00 0.4% 5.48% 1 0.003
Repurchase Agreements 100,000,000.00 100,000,000.00 100,000,010.00 3.3% 3.38% 1 0.003
U.S. Treasuries 165,000,000.00 163,774,615.30 161,829,505.31 5.3% 3.42% 779 2.00
Total Securities 3,059,036,000.00 3,054,929,680.83 3,037,384,035.19 100.0% 3.12% 291 0.76

Cash Balance
Total Investments

Accrued Interest
Total Portfolio

74,658,702.42

74,658,702.42

74,658,702.42

3,133,694,702.42

3,129,588,383.25

16,354,840.86

3,112,042,737.61

16,354,840.86

3,133,694,702.42

3,145,943,224.11

3,128,397,578.47

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations 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 7/31/05)

Repurchase Agreements

Municipal Debt
0.4%

Money Market Funds

0.8%

U.S. Treasuries
5.3%

3.3%

Federal Agencies
67.2%

Certificates of Deposit
5.9%

Commercial Paper
17.1%

Sector

Market Value

Bankers Acceptance
Certificates of Deposit

Collateralized CD

Commercial Paper

Corporate Note
Federal Agencies

Money Market Funds

Municipal Debt

Repurchase Agreement

U.S. Treasuries

0.00
179,816,990.05
0.00
519,927,101.83
0.00
2,040,060,428.00
24,000,000.00
11,750,000.00
100,000,010.00
161,829,505.31
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San Bernardino County Pool
Credit Quality Distribution (as of 7/31/05)

A-1
5.6%

AAA

55.8%

Credit Rating

Market Value

A-1+ (Short-Term)
A-1 (Short-Term)
AAA (Long-Term)

AA (Long-Term)

1,172,452,376.38
169,891,750.50

1,695,039,908.31
0.00
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San Bernardino County Pool
Maturity Distribution (s of 7/31/05)

(in thousands)

$350’000 334,731
312,607

295,258
$300,000 - 272,882

251,986
243,881 229013

$250,000 -

181,648 196,737

177,982
$200,000 - 169.128 176,300
156,872

$150,000 -

$100,000 -

$50,000 - 24,527
13,830

$0 -

ON 2-30 31-6061-90 91- 121- 181- 271- 361- 451- 541- 631- 721- 901- 1081+
120 180 270 360 450 540 630 720 900 1080

Maturity Range (in days)

* Maturity distribution assumes no securities are called
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San Bernardino County Pool

Portfolio Yield Summary

Yield to Maturity

Month At Cost
July 2004 2.07%
August 2004 2.07%
September 2004 2.13%
October 2004 2.17%
November 2004 2.29%
December 2004 2.41%
January 2005 2.53%
February 2005 2.57%
March 2005 2.72%
April 2005 2.85%
May 2005 2.91%
June 2005 3.00%
July 2005 3.12%

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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