State of California
Pooled Money Investment Account
Market Valuation

6/30/2006

Description

Carrying Cost Plus

Accrued Interest Purch.

Amortized Cost

Fair Value

Accrued Interest

United States Treasury:

Bills $ 1,662,495,99552 | $ 1,673,289,727.74 | $ 1,674,162,000.00 NA
Notes $ 1,596,679,932.76 | $ 1,594,322,350.78 | $ 1,589,416,000.00 | $ 7,569,078.00
Federal Agency:
SBA $ 727,093,590.79 | $ 726,939,645.44 | $ 720,458,280.11 | $ 6,161,896.41
MBS $ 672,600,893.89 | $ 672,600,893.89 | $ 636,914,369.76 | $ 2,960,494.44
Bonds $ 9,221,343,951.25| $ 9,221,210,062.56 | $ 9,169,684,153.43 | $ 95,836,971.72
Floaters $ - $ - $ - $ -
Discount Notes $ 7,754,098,732.06 | $ 7,800,364,908.42 | $ 7,799,951,500.00 NA
FHLMC PC $ 1,136,544.87 | $ 1,136,544.87 | $ 1,175,185.72 | $ 18,360.27
GNMA $ 24224043 | $ 242,240.43 | $ 265,732.09 | $ 2,411.35
Bankers Acceptances | $ - $ - $ - NA
Bank Notes $ 1,085,000,000.00 | $ 1,085,000,000.00 | $ 1,084,506,676.40 | $ 7,719,830.55
CDs $ 13,642,402,442.73 | $ 13,642,118,211.89 | $ 13,634,447,479.96 | $ 116,914,609.18
Commercial Paper $ 11,751,578,562.92 | $ 11,841,696,771.82 | $ 11,841,252,685.62 NA
Corporate:
Floaters $ 225,161,886.40 | $ 225,082,623.30 | $ 225,023,100.00 | $ 1,352,797.28
Bonds $ 735,547,875.76 | $ 734,845,438.04 | $ 726,425,561.25 | $ 11,796,413.84
Repurchase Agreements| $ - $ - $ - NA
Reverse Repurchase $ - $ - $ - $ -
Time Deposits $ 7,853,495,000.00 | $ 7,853,495,000.00 | $ 7,853,495,000.00 NA
AB 55 & GF Loans $ 6,409,082,339.94 | $ 6,409,082,339.94 | $ 6,409,082,339.94 NA
TOTAL $ 63,337,959,989.32 | $ 63,481,426,759.12 | $ 63,366,260,064.28 | $ 250,332,863.04
Fair Value Including Accrued Interest $ 63,616,592,927.32

Repurchase Agreements, Time Deposits, AB 55 & General Fund loans, and
Reverse Repurchase agreements are carried at portfolio book value (carrying cost)

The value of each patrticipating dollar equals the fair value divided by the amortized cost(.998185821).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $19,963,716.41 or $20,000,000.00 x .998185821.




