Pooled Money Investment Account

State of California

Market Valuation

2/29/2012

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 18,717,263,072.98 | $ 18,739,829,500.00 NA

Notes $ 15,132,482,081.42 | $ 15,186,274,500.00 | $ 32,179,359.50
Federal Agency:

SBA $ 538,205,313.38 | $ 538,558,270.99 | $ 564,816.31

MBS-REMICs $ 379,672,179.88 | $ 413,895,233.66 | $ 1,806,939.27

Debentures $ 976,090,670.91 | $ 976,426,250.00 | $ 1,463,334.75

Debentures FR $ - $ - $ -

Discount Notes $ 4,791,501,388.76 | $ 4,798,269,000.00 NA

GNMA $ 25,667.79 | $ 25,906.98 | $ 251.81
IBRD Debenture $ 399,921,857.92 | $ 400,000,000.00 | $ 422,224.00
IBRD Deb FR $ 300,000,000.00 | $ 300,198,000.00 | $ 242,380.83
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 47,440.00
Bank Notes $ - $ - $ -
CDs and YCDs $ 4,200,010,947.96 | $ 4,198,796,444.41 | $ 6,721,986.10
Commercial Paper $ 1,609,430,836.16 | $ 1,609,821,222.22 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,233,640,000.00 | $ 4,233,640,000.00 NA
AB 55 & GF Loans $ 13,156,208,514.82 | $ 13,156,208,514.82 NA
TOTAL $ 64,834,452,531.98 | $ 64,951,942,843.08 | $ 43,448,732.57
Fair Value Including Accrued Interest $ 64,995,391,575.65

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




