Pooled Money Investment Account

State of California

Market Valuation

7/31/2009

Description

Carrying Cost Plus

Accrued Interest Purch.

Fair Value

Accrued Interest

United States Treasury:

Bills $ 11,320,485,821.54 | $ 11,385,117,000.00 NA
Notes $ 3,860,610,663.18 | $ 3,871,047,500.00 | $ 7,419,003.50
Federal Agency:
SBA $ 545,175,013.68 | $ 534,694,644.04 | $ 566,132.78
MBS-REMICs $ 980,190,922.03 | $ 1,018,815,904.01 [ $ 4,662,166.77
Debentures $ 1,957,867,865.43 | $ 1,987,298,600.00 | $ 16,483,508.42
Debentures FR $ 4,398,788,891.02 | $ 4,400,785,220.00 | $ 5,672,278.93
Discount Notes $ 2,443,166,056.72 | $ 2,443,636,800.00 NA
FHLMC PC $ 4210 [ $ 4249 | $ 0.75
GNMA $ 122,800.07 | $ 136,898.25 | $ 1,212.97
IBRD Deb FR $ 300,000,000.00 | $ 300,729,900.00 | $ 48,458.67
CDs and YCDs FR $ - $ - $ -
Bank Notes $ - $ - $ -
CDs and YCDs $ 4,785,006,801.92 | $ 4,785,089,938.75 | $ 922,766.68
Commercial Paper $ 6,287,515,711.15 | $ 6,288,595,083.34 NA
Corporate:
Bonds FR $ 270,690,746.73 | $ 270,148,551.14 | $ 382,907.71
Bonds $ 33,249,054.65 | $ 33,454,078.00 | $ 519,468.75
Repurchase Agreements | $ - $ - NA
Reverse Repurchase $ - $ - $ -
Time Deposits $ 5,469,700,000.00 | $ 5,469,700,000.00 NA
NOW Account $ 2,982,729,433.85 | $ 2,982,729,433.85 NA
AB 55 & GF Loans $ 18,910,225,481.79 | $ 18,910,225,481.79 NA
TOTAL $ 64,545,525,305.86 | $ 64,682,205,075.66 | $ 36,677,905.93
Fair Value Including Accrued Interest $ 64,718,882,981.59

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




