
 
 

        

          

              

              

              

                                                                                                                                  

          

                                                                                                                                  

              

                                                                                                                                  

              

            

          

                                                                                                                                  

                                                                                                                                  

                                                                                                                                  

                                                                                                                                  

          

          

         

       

 

 

State of California 
Pooled Money Investment Account 

Market Valuation 
9/30/2014 

Description 
Carrying Cost Plus 

Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest 

United States Treasury:

   Bills 11,137,909,675.57 $ 11,144,028,974.24 $ 11,147,231,000.00 $ NA

   Notes 20,613,431,491.60 $ 20,611,735,881.66 $ 20,620,552,000.00 $ 20,714,247.00 $ 

Federal Agency:

 SBA 571,481,035.26 $ 571,481,035.26 $ 567,433,519.70 $ 521,914.04 $

   MBS-REMICs 109,474,286.60 $ 109,474,286.60 $ 116,983,332.51 $ 521,209.85 $

   Debentures 1,959,407,587.90 $ 1,959,148,157.35 $ 1,958,751,700.00 $ 1,655,043.25 $

   Debentures FR -$ -$ -$ -$

   Discount Notes 1,299,421,361.10 $ 1,299,712,319.44 $ 1,299,922,000.00 $ NA

   GNMA -$ -$ -$ -$ 

Supranational Debentures 399,927,859.19 $ 399,927,859.19 $ 399,644,500.00 $ 192,809.50 $ 

CDs and YCDs FR -$ -$ -$ -$ 

Bank Notes 400,000,000.00 $ 400,000,000.00 $ 399,896,651.17 $ 139,833.33 $ 

CDs and YCDs 9,475,026,364.38 $ 9,475,015,822.71 $ 9,471,060,198.00 $ 3,941,784.74 $ 

Commercial Paper 4,354,195,497.74 $ 4,354,921,548.28 $ 4,354,205,466.67 $ NA 

Corporate:

   Bonds FR -$ -$ -$ -$

 Bonds -$ -$ -$ -$ 

Repurchase Agreements -$ -$ -$ -$ 

Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 5,082,740,000.00 $ 5,082,740,000.00 $ 5,082,740,000.00 $ NA 

AB 55 & GF Loans 1,047,229,467.74 $ 1,047,229,467.74 $ 1,047,229,467.74 $ NA 

TOTAL 56,450,244,627.08 $ 56,455,415,352.47 $ 56,465,649,835.79 $ 27,686,841.71 $ 

Fair Value Including Accrued Interest $ 56,493,336,677.50 

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

The value of each participating dollar equals the fair value divided by the amortized cost (1.000181284). 
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its 
participation in the LAIF valued at $20,003,625.69 or $20,000,000.00 x 1.000181284. 
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