State of California
Pooled Money Investment Account
Market Valuation
7/31/2013

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 17,370,413,329.69 | $ 17,389,577,750.00 NA

Notes $ 17,265,540,752.56 | $ 17,280,594,000.00 | $ 15,799,649.50
Federal Agency:

SBA $ 532,213,188.78 | $ 530,916,915.30 | $ 523,571.65

MBS-REMICs $ 180,193,376.21 | $ 196,283,137.89 | $ 861,203.38

Debentures $ 1,229,014,505.38 | $ 1,225,292,500.00 | $ 6,095,430.50

Debentures FR $ - $ - $ -

Discount Notes $ 2,248,563,445.13 | $ 2,249,570,500.00 NA

GNMA $ 351.63 | $ 353.23 | $ 3.66
IBRD Debenture $ 450,053,540.85 | $ 450,319,000.00 | $ 295,139.00
IBRD Deb FR $ - $ - $ -
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 403,841.66
Bank Notes $ - $ - $ -
CDs and YCDs $ 3,770,048,081.32 | $ 3,767,897,965.38 | $ 2,160,686.13
Commercial Paper $ 1,329,569,700.00 | $ 1,329,582,475.00 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements | $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,419,640,000.00 | $ 4,419,640,000.00 NA
AB 55 & GF Loans $ 5,488,965,443.82 | $ 5,488,965,443.82 NA
TOTAL $ 54,684,215,715.37 | $ 54,728,640,040.62 | $ 26,139,525.48
Fair Value Including Accrued Interest $ 54,754,779,566.10

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



http:54,754,779,566.10

