Pooled Money Investment Account

State of California

Market Valuation

11/30/2011

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 20,608,309,756.88 | $ 20,644,375,500.00 NA

Notes $ 12,246,302,927.87 | $ 12,319,036,000.00 | $ 20,059,312.50
Federal Agency:

SBA $ 534,274,672.47 | $ 534,840,666.07 | $ 564,052.88

MBS-REMICs $ 408,657,858.42 | $ 444,633,863.40 | $ 1,942,188.46

Debentures $ 875,742,990.39 | $ 875,874,250.00 | $ 1,299,028.75

Debentures FR $ - $ - $ -

Discount Notes $ 4,991,329,166.52 | $ 4,997,397,000.00 NA

GNMA $ 31,920.04 | $ 32,574.76 | $ 313.99
IBRD Deb FR $ 300,000,000.00 | $ 300,321,000.00 | $ 202,844.00
CDs and YCDs FR $ 600,000,000.00 | $ 600,000,000.00 | $ 225,440.66
Bank Notes $ - $ - $ -
CDs and YCDs $ 5,200,016,671.90 | $ 5,194,211,329.19 | $ 3,564,555.55
Commercial Paper $ 3,098,536,194.45 | $ 3,099,171,347.24 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements | $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,161,640,000.00 | $ 4,161,640,000.00 NA
AB 55 & GF Loans $ 13,262,289,533.16 | $ 13,262,289,533.16 NA
TOTAL $ 66,287,131,692.10 | $ 66,433,823,063.82 | $ 27,857,736.79
Fair Value Including Accrued Interest $ 66,461,680,800.61

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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