State of California
Pooled Money Investment Account
Market Valuation
7/31/2011

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 26,989,208,742.97 | $ 27,026,517,000.00 NA

Notes $ 10,511,514,265.93 | $ 10,579,425,500.00 | $ 23,977,179.00
Federal Agency:

SBA $ 540,489,234.24 | $ 540,201,876.72 | $ 575,640.97

MBS-REMICs $ 454,382,654.93 | $ 496,088,823.42 | $ 2,155,943.73

Debentures $ 1,376,078,433.27 | $ 1,376,748,000.00 | $ 2,375,063.50

Debentures FR $ - $ - $ -

Discount Notes $ 5,239,808,583.20 | $ 5,242,997,500.00 NA

GNMA $ 39,640.37 | $ 40,552.01 | $ 390.65
IBRD Deb FR $ 300,000,000.00 | $ 300,636,000.00 | $ 27,883.33
CDs and YCDs FR $ 600,000,000.00 | $ 600,000,000.00 | $ 460,461.11
Bank Notes $ 150,000,000.00 | $ 149,999,624.88 | $ 20,583.33
CDs and YCDs $ 5,850,002,638.40 | $ 5,843,748,763.28 | $ 818,283.33
Commercial Paper $ 5,905,705,860.51 | $ 5,905,871,091.67 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements | $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,051,140,000.00 | $ 4,051,140,000.00 NA
AB 55 & GF Loans $ 3,005,602,341.39 | $ 3,005,602,341.39 NA
TOTAL $ 64,973,972,395.21 | $ 65,119,017,073.37 | $ 30,411,428.95
Fair Value Including Accrued Interest $ 65,149,428,502.32

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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