
  
   

   
   

   
   

  
   

   

   

   
   

   
  

   
   

   
   

  
  

   

 

State of California 
Pooled Money Investment Account 

Market Valuation 
1/31/2012 

Carrying Cost Plus 
Description Accrued Interest Purch. Fair Value Accrued Interest 

United States Treasury:
 Bills 17,967,595,975.81$ 17,993,956,500.00$ NA
 Notes 15,132,482,081.42$ 15,213,671,000.00$ 25,755,404.00$ 

Federal Agency:
 SBA 541,673,821.89$ 541,902,227.27$ 568,423.87$ 
MBS-REMICs 388,518,712.44$ 422,036,482.15$ 1,848,494.21$ 
Debentures 1,276,089,622.57$ 1,276,820,750.00$ 1,965,693.00$ 
Debentures FR -$ -$ -$ 
Discount Notes 4,791,501,388.76$ 4,798,620,000.00$ NA
 GNMA 27,973.89$ 28,260.80$ 274.83$ 

IBRD Debenture 399,921,857.92$ 400,000,000.00$ 255,556.00$ 

IBRD Deb FR 300,000,000.00$ 300,336,000.00$ 52,406.67$ 

CDs and YCDs FR 400,000,000.00$ 400,000,000.00$ 548,616.44$ 
Bank Notes -$ -$ -$ 
CDs and YCDs 5,100,037,592.68$ 5,097,479,004.83$ 5,736,511.11$ 
Commercial Paper 1,859,399,558.32$ 1,859,823,727.77$ NA 

Corporate:
 Bonds FR -$ -$ -$ 
Bonds -$ -$ -$ 

Repurchase Agreements -$ -$ -$ 
Reverse Repurchase -$ -$ -$ 

Time Deposits 4,173,640,000.00$ 4,173,640,000.00$ NA 
AB 55 & GF Loans 13,812,964,514.82$ 13,812,964,514.82$ NA 

TOTAL 66,143,853,100.52$ 66,291,278,467.64$ 36,731,380.13$ 

Fair Value Including Accrued Interest $ 66,328,009,847.77 

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

http:66,328,009,847.77

