Pooled Money Investment Account

State of California

Market Valuation

4/30/2012

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 18,122,178,399.08 | $ 18,136,389,500.00 NA

Notes $ 14,978,570,924.96 | $ 15,038,913,500.00 | $ 15,676,344.00
Federal Agency:

SBA $ 541,493,475.27 | $ 541,825,842.84 | $ 565,444.90

MBS-REMICs $ 353,439,674.10 | $ 387,908,058.10 | $ 1,684,562.98

Debentures $ 750,601,777.62 | $ 751,110,500.00 | $ 1,034,166.00

Debentures FR $ - $ - $ -

Discount Notes $ 4,791,501,388.76 | $ 4,798,897,000.00 NA

GNMA $ 21,707.39 | $ 21,878.63 | $ 212.72
IBRD Debenture $ 399,931,803.28 | $ 400,000,000.00 | $ 755,556.00
IBRD Deb FR $ - $ - $ -
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 529,746.67
Bank Notes $ - $ - $ -
CDs and YCDs $ 11,075,012,247.86 | $ 11,073,859,218.28 | $ 8,539,236.11
Commercial Paper $ 2,449,335,763.86 | $ 2,448,828,500.00 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,320,640,000.00 | $ 4,320,640,000.00 NA
AB 55 & GF Loans $ 10,613,136,171.26 | $ 10,613,136,171.26 NA
TOTAL $ 68,795,863,333.44 [ $ 68,911,530,169.11 [ $ 28,785,269.38
Fair Value Including Accrued Interest $ 68,940,315,438.49

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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