Pooled Money Investment Account

State of California

Market Valuation

8/31/2009

Description

Carrying Cost Plus

Accrued Interest Purch.

Fair Value

Accrued Interest

United States Treasury:

Bills $ 13,470,641,614.54 | $ 13,523,357,850.00 NA
Notes $ 3,560,566,598.32 | $ 3,577,033,500.00 | $ 11,681,667.00
Federal Agency:
SBA $ 557,662,643.98 | $ 547,222,842.22 | $ 588,731.03
MBS-REMICs $ 963,721,431.72 | $ 1,004,859,862.12 | $ 4,582,861.17
Debentures $ 1,857,849,351.49 | $ 1,883,129,300.00 | $ 19,946,217.54
Debentures FR $ 3,028,807,242.93 | $ 3,030,514,730.00 | $ 2,144,120.38
Discount Notes $ 5,632,865,876.05 | $ 5,633,930,600.00 NA
FHLMC PC $ 2720 | $ 2740 | $ 0.49
GNMA $ 120,436.86 | $ 134,457.50 | $ 1,189.49
IBRD Deb FR $ 300,000,000.00 | $ 300,750,000.00 | $ 236,236.00
CDs and YCDs FR $ - $ - $ -
Bank Notes $ - $ - $ -
CDs and YCDs $ 6,235,014,409.48 | $ 6,235,046,972.60 | $ 1,952,505.58
Commercial Paper $ 8,580,649,287.49 | $ 8,582,886,837.50 NA
Corporate:
Bonds FR $ 249,041,967.83 | $ 249,053,554.48 | $ 293,669.78
Bonds $ 33,249,054.65 | $ 33,357,950.00 | $ 647,862.50
Repurchase Agreements | $ - $ - NA
Reverse Repurchase $ - $ - $ -
Time Deposits $ 5,352,700,000.00 | $ 5,352,700,000.00 NA
NOW Account $ 917,000,000.00 | $ 917,000,000.00 NA
AB 55 & GF Loans $ 11,700,143,716.05 | $ 11,700,143,716.05 NA
TOTAL $ 62,440,033,658.59 | $ 62,571,122,199.87 | $ 42,075,060.96
Fair Value Including Accrued Interest $ 62,613,197,260.83

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