State of California
Pooled Money Investment Account
Market Valuation

8/31/2012

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 17,026,408,343.72 | $ 17,038,319,500.00 NA

Notes $ 16,028,028,208.86 | $ 16,089,397,500.00 | $ 27,099,662.50
Federal Agency:

SBA $ 542,388,451.48 | $ 542,883,950.55 | $ 560,957.70

MBS-REMICs $ 303,434,069.01 | $ 330,404,877.88 | $ 1,448,460.35

Debentures $ 750,514,278.80 | $ 751,427,000.00 | $ 1,009,168.50

Debentures FR $ - $ - $ -

Discount Notes $ 4,493,107,222.16 | $ 4,495,549,000.00 NA

GNMA $ 10,452.74 | $ 10,537.10 | $ 103.53
IBRD Debenture $ 399,941,748.64 | $ 400,000,000.00 | $ 416,668.00
IBRD Deb FR $ - $ - $ -
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 144,527.22
Bank Notes $ - $ - $ -
CDs and YCDs $ 4,850,003,400.50 | $ 4,848,440,995.62 | $ 2,053,736.10
Commercial Paper $ 1,824,741,722.21 | $ 1,824,592,250.00 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements | $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,364,640,000.00 | $ 4,364,640,000.00 NA
AB 55 & GF Loans $ 9,335,159,385.90 | $ 9,335,159,385.90 NA
TOTAL $ 60,318,377,284.02 | $ 60,420,824,997.05 [ $ 32,733,283.90
Fair Value Including Accrued Interest $ 60,453,558,280.95

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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