Pooled Money Investment Account

State of California

Market Valuation

10/31/2011

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 21,802,311,930.60 | $ 21,844,637,500.00 NA

Notes $ 12,845,889,199.79 [ $ 12,922,285,500.00 | $ 15,550,242.50
Federal Agency:

SBA $ 541,938,967.72 | $ 542,581,753.90 | $ 571,963.60

MBS-REMICs $ 418,332,756.32 | $ 454,879,521.35 | $ 1,987,893.25

Debentures $ 875,740,732.39 | $ 876,298,250.00 | $ 1,753,687.50

Debentures FR $ - $ - $ -

Discount Notes $ 3,892,816,666.60 | $ 3,897,717,000.00 NA

GNMA $ 33,885.08 | $ 34,601.41 | $ 333.52
IBRD Deb FR $ 300,000,000.00 | $ 300,459,000.00 | $ 42,704.00
CDs and YCDs FR $ 600,000,000.00 | $ 600,000,000.00 | $ 525,670.66
Bank Notes $ - $ - $ -
CDs and YCDs $ 6,160,014,763.15 | $ 6,156,076,692.54 | $ 2,665,394.46
Commercial Paper $ 4,023,311,749.83 | $ 4,024,136,944.44 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements | $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,188,140,000.00 | $ 4,188,140,000.00 NA
AB 55 & GF Loans $ 12,210,868,533.16 | $ 12,210,868,533.16 NA
TOTAL $ 67,859,399,184.64 | $ 68,018,115,296.80 | $ 23,097,889.49
Fair Value Including Accrued Interest $ 68,041,213,186.29

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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