Pooled Money Investment Account

State of California

Market Valuation

1/31/2013

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 22,562,328,023.14 | $ 22,584,211 ,250.00 NA

Notes $ 15,331,927,365.10 | $ 15,371,356,500.00 | $ 16,480,709.00
Federal Agency:

SBA $ 520,393,793.59 | $ 520,472,808.42 | $ 537,396.72

MBS-REMICs $ 242,732,974.68 | $ 263,492,502.64 | $ 1,160,853.22

Debentures $ 1,000,310,087.04 | $ 1,001,138,000.00 | $ 1,242,608.00

Debentures FR $ - $ - $ -

Discount Notes $ 5,094,092,666.66 | $ 5,098,638,000.00 NA

GNMA $ 3,019.07 | $ 3,043.85 [ $ 30.77
IBRD Debenture $ 399,961,857.92 | $ 400,980,000.00 | $ 250,000.00
IBRD Deb FR $ - $ - $ -
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 436,659.72
Bank Notes $ - $ - $ -
CDs and YCDs $ 6,450,002,386.75 | $ 6,447,827,206.26 | $ 991,722.24
Commercial Paper $ 4,099,200,208.37 | $ 4,098,735,222.23 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,153,640,000.00 | $ 4,153,640,000.00 NA
AB 55 & GF Loans $ 1,197,076,016.23 | $ 1,197,076,016.23 NA
TOTAL $ 61,451,668,398.55 | $ 61,537,570,549.63 [ $ 21,099,979.67
Fair Value Including Accrued Interest $ 61,558,670,529.30

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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