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PMIA Performance Report LAIF Performance Report
Average Quarter Ending 09/30/16
Quarter to Maturity
Date Daily Yield* | Date Yield (in days) Apportionment Rate: 0.60%
11/14/16 0.68 0.66 176 Earnings Ratio: .00001651908048883
11/15/16 0.68 0.66 177 Fair Value Factor: 1.000306032
11/16/16 0.68 0.66 181 Daily: 0.65%
11/17/16 0.68 0.66 179 Quarter to Date: 0.61%
11/18/16 0.68 0.66 177 Average Life: 165
11/19/16 0.68 0.66 177
11/20/16 0.68 0.66 177
11/21/16 0.68 0.66 173
11/22/16 0.68 0.66 172
11/23/16 0.68 0.66 169 PMIA Average Monthly
11/24/16 0.68 0.66 169 Effective Yields
11/25/16 0.68 0.67 169
11/26/16 0.68 0.67 169 Nov2016  0.678%
11/27/16 0.68 0.67 169 Oct2016  0.654%
11/28/16 0.68 0.67 169 Sep 2016 0.634%
11/29/16 0.68 0.67 167
11/30/16 0.69 0.67 167
12/01/16 0.70 0.67 176
12/02/16 0.70 0.67 177
12/03/16 0.70 0.67 177 Pooled Money Investment Account
12;04; 16 0.70 0.67 177 Portfolio Composition
12/05/16 0.70 0.67 177
12/06/16 0.70 0.67 177 11/ 30_/ 1.6
12/07/16 0.70 0.67 180 $70.4 billion
12/08/16 0.71 0.67 182
12/09/16 071 0.67 184 Loans
12/10/16 071 0.67 184 commercal 2
12/11/16 0.71 0.67 184 Paper
12/12/16 0.71 0.67 181 10.71%
12/13/16 0.71 0.67 182
12/14/16 0.72 0.67 181

*Daily yield does not reflect capital gains or losses Treasuries

Time Deposits 45.04%

View Prior Month Daily Rates 7.44%

Certificates of
Deposit/Bank
Notes
15.70%

Agencies Mortgages
11.75% 0.07%

Based on data available as of 12/14/2016


http://treasurer.ca.gov/pmia-laif/historical/daily.asp
http://treasurer.ca.gov/pmia-laif/historical/daily.asp

