
2/28/2007 
Market Valuation 

Pooled Money Investment Account 
State of California 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 4,613,157,638.88$ 4,657,014,000.00$ NA
 Notes -$ -$ -$ 

Federal Agency:
 SBA 660,008,122.63$ 653,809,791.42$ 6,142,778.91$ 
MBS 927,805,485.13$ 916,803,319.37$ 4,287,432.50$ 
Bonds 6,621,347,811.30$ 6,612,282,068.25$ 142,246,820.51$ 
Floaters -$ -$ -$ 
Discount Notes 4,588,018,847.34$ 4,663,098,000.00$ NA
 FHLMC PC 669,787.54$ 692,488.27$ 10,852.57$ 
GNMA 219,937.79$ 244,153.39$ 2,186.27$ 

Bankers Acceptances -$ -$ NA 
Bank Notes 1,225,000,000.00$ 1,224,967,981.45$ 11,976,336.10$ 
CDs 9,903,333,871.54$ 9,899,582,262.75$ 83,242,276.80$ 
Commercial Paper 11,130,391,726.65$ 11,184,819,095.83$ NA 

Corporate:
 Floaters 200,039,556.02$ 200,085,600.00$ 874,583.68$ 
Bonds 367,342,436.36$ 366,092,822.40$ 6,095,262.62$ 

Repurchase Agreements -$ NA 
Reverse Repurchase -$ -$ -$ 

Time Deposits 8,487,495,000.00$ 8,487,495,000.00$ NA 
AB 55 & GF Loans 11,214,333,618.70$ 11,214,333,618.70$ NA 

TOTAL 59,939,163,839.88$ 60,081,320,201.83$ 254,878,529.96$ 

Fair Value Including Accrued Interest $ 60,336,198,731.79 

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


