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STATE OF CALIFORNIA Bill I.rm&'er, Treasurer

OFFICE OF THE TREASURER
P. 0. BOX 942809
SACRAMENTO, CA 94209-0001

Date: October 17, 2014
To: Pooled Money Investment Board
From: William T. Dowell, Director

Investment Division
Subject: Chapter 783 Quarterly Report

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly
report on the resources of the Pooled Money Investment Account (PMIA) to the
Pooled Money Investment Board (PMIB). This report must be transmitted to the

PMIB within 30 days of the close of a quarter and must contain the following
information:

1. The type of investment, name of issuer, date of maturity and the par and dollar
amount of each security, investment and money within the treasury (i.e.. the
investment portfolio and demand accounts of the PMIA).

2. The weighted average maturity of the investments within the treasury.

3. Any funds, investments, or programs, including loans, under the management of
contracted parties.

4. The market value as of the date of the report (quarter-end), and the source of this
valuation for any security within the treasury.

5. A statement of Compliance with the Investment Policy.

The information required by this statute is contained in the two sections following
the cover memo:

Section I contains: (1) a summary of the PMIA resources, including the investment
portfolio size and average life and the amount of demand account bank balances; and
(2) an analysis of the PMIA investment portfolio by type of investment.

Section II contains: (1) a summary of market valuations by security type; and (2) a
detailed listing of the PMIA portfolio holdings, including the investment type, name
of issuer, par value, book value, market value and the source of the market value for
each security held in the portfolio at quarter-end.



Compliance with Investment Policy

Pursuant to Chapter 783, Statutes of 1995, 1 confirm, to the best of my knowledge
and belief, that during the quarter ended September 30, 2014, all investments made
on behalf of the Pooled Money Investment Account complied with the guidelines
and provisions of the “Investment Policy for the Pooled Money Investment Account”
and there were no funds, investments, or programs, including loans, that were under
the management of contracted parties.
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William T. Dowell






POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF RESOURCES

September 30, 2014

(Dollars in thousands)

Portfolio Amount

Effective Yield 0.252%
Quarter-to-date Yield 0.250%
Year-to-date Yield 0.250%
Average Life (in days) 232

Demand Bank Account Balances

Total PMIA Resources

$ 56,450,245
$ 2,141,980
$ 58,592,225




POOLED MONEY INVESTMENT ACCOUNT

ANALYSISOF THE PORTFOLIO

September 30, 2014

(Dollars in thousands)

Type of Security

Governments
Bills
Bonds
Notes
Strips
Total Governments

Federal Agency Debentures
Certificates of Deposit
Bank Notes

Bankers Acceptances
Repurchases

Federal Agency Discount Notes
Time Deposits

GNMAs

Commercial Paper
FHLMC / REMICS
Corporate Bonds

AB 55 Loans

GF Loans

NOW Accounts

Other

Reverse Repurchases

Total, All Types

Amount Per cent

$ 11,137,910 19.73%
- 0.00%

20,613,431 36.52%

- 0.00%

$ 31,751,341 56.25%
$ 2,530,890 4.49%
9,475,026 16.78%
400,000 0.71%

- 0.00%

- 0.00%

1,299,421 2.30%
5,082,740 9.00%

- 0.00%

4,354,196 1.72%
109,474 0.19%

- 0.00%

345,929 0.61%

701,300 1.24%

- 0.00%

399,928 0.71%

- 0.00%

$ 56,450,245 100.00%







Pooled Money Investment Account

State of California

Market Valuation
09/30/2014

Description

Carrying Cost Plus

Accrued Interest Purch.

Fair Value

Accrued Interest

United States Treasury:

Bills $ 11,137,909,675.57 | $ 11,147,231,000.00 NA

Notes $ 20,613,431,491.60 | $ 20,620,552,000.00 | $ 20,714,247.00
Federal Agency:

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

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

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

Debentures FR $ - $ - $ -

Discount Notes $ 1,299,421,361.10 | $ 1,299,922,000.00 NA

GNMA $ - $ - $ -
Supranational Debentures | $ 399,927,859.19 | $ 399,644,500.00 | $ 192,809.50
CDs and YCDs FR $ - $ - $ -
Bank Notes $ 400,000,000.00 | $ 399,896,651.17 | $ 139,833.33
CDs and YCDs $ 9,475,026,364.38 | $ 9,471,060,198.00 | $ 3,941,784.74
Commercial Paper $ 4,354,195,497.74 | $ 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 NA
AB 55 & GF Loans $ 1,047,229,467.74 | $ 1,047,229,467.74 NA
TOTAL $ 56,450,244,627.08 | $ 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).
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AA1E4HDLA
BA1R4HPYS
BI1E4HOGY
BILE4HFCS
B31GAHFRY
B3 16 4HGNS

BI164HOT] Sk

BALGERIYT
BILGAHLET

BILGAHMPZ SREA

BI1E4HCBY
BI1E4KRPT
BAlG4HTZE
BRLG4HW4R
BALGaHKWHY
HBI1GAHYIHE
BAIEAHIEKS
BI164HYTL
BAl64AHACL
Bl 64HETS

SRECURITY NAME

SBA ML RED4B41
SRA POOL #S04RTY
SRA POOL RS04591
SpA POOL B5045355
SBA FOOL #S04963
NHA POOL RROBOTS
HEA POOL 8505193
HEA FOOL 2505348
SHEA P0G BS05RTI
EBA FOOL B505344
SBA POOL R505955
SBA POOL BS0600Z
EHA POOL MLD60Z3
BWh OO REOEDRA
ERA FOOL RS0GDR3
SRA MHIL FERE1ZE
EnA POOT. BSO6L16R
SRA POOL RS0ELT
SBA POOL E306Z3T
SBA POCL WE0GC2ET
ERA POOL R506343
SRA POOL 8506355
POOL REO63SS
POOL REDE46RT
POOL. BR065R6
POOL. BS0E505
POOL 8506510
POOL
Pl
00
PoOL
PO

55

HRA
SBA BEOASTS
REDGE4E
ESDaRER
ES0ETS0
EEOETHE
ESOREET
HEOG96T
HE5O6T46
HEOTO0
#s0T102
L BSOTOZ2
is #30TI1Y
L. BSOTI4E

SBMA
SHEA
SBA
SRA
Shh
SHA
SHA
LTI
BHRA
BHA

FEEEE

§32

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT POR: 09/30 2014

MATURITY

oa/as/ 028
03/25/2025%
o4 /a5 /2015
04726 /2028
o5 /25/2025
pRfas/anzs
13/ a5 /3028
0272572026
osfasfa027
0573572027
oy 2%/ 2027
oafas/anay
aR/as /3027
09/25/2027
11/25/2027
11/25/2027
11/25/20%7
12/35/2027
GLf25/3028
YT EL
nafas 2028
0% /2673028
06 /2% fan2n
arfas/ 2028
OR/AS/202A
05/25 /2028
iofas/faoae
11/38/32038
13/28/2028
12/25 /2028
Q22572029
02/as/ /2029
o4/25/2029
oR /2% /2029
0%/25/1029
om/I8 /2029
10/2%/202%
10/25 /2029
01/25/2030
01/25/2030

RBATE

b.875000
0.875000
0.A75000
0. THO0D
0. 875000
0. 875000
0875000
0.875000
0.550000
¢.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.550000
0.560000
0. 550000
0, 560000
0.550000
0. 559000
0.550000
0.550000
6.550000
0.550000
0. 550000
0.550000
0.550000
0. 550000
0.559000
0.550000
0. 550000
0.550000
0.550000
0. 550000
0,550000
0.550000
0.550000

PAE VAL
T44,163.7]
. 105, 203,45
B06, 216. 91
718,130, 90
137, 968,37
541,845,587
115, 933,68
2471,.236.88
214, 110.01
192, 945. 64
&7H,092.31
1,675,183,31
BS54, 503,09
14,992,680
1,159, %46.50
653,113.30
1.149,288.17
T3l, 045%.40
1,012,230.18
12,415.69
1,048, 937,58
1,177,385 .64
1,310,371, 66
576,315, 02
495, 9717.62
2777, 965, 92
167,580, 10
1,331,385.13
731,288, 44
2,184,591.04
2, B34, 264 44
257, 854.%3
1,377,487, 47
2,148, 157,61
2.7T15,309.44
T, 201, 769,79
6,126,503.39
4. 995, 020, 90
7,130,330, 146
4,802,174.08

BOOK VALK

T44.161.73
2.105,283.45
Ho6, 216 .91
Fa8, 130,90
137, 568.37
541.B45.57
115,531, 68
241,235 .68
214,.110.01
192, 945,64
¥R, 09231
1,675, 183,31
B54,503.0%
34,5992 .68
1,155, 5%46.50
653,133,320
1,14%,288,17
731, 045 .40
1,012,330, 1%
12,415,.6%
1,048,%37.56
1,177, 165 .64
1,310, 371.86
576.315.02
496, 977.62
217, 965,02
167, 580,10
1,333,3559,.1%
731,208 .44
2, 164,591,534
2,054, 564 _44
A67, 854,93
1,277,487.47
2,148,157.61
2,715,3209.44
7,908,760.12
6,128, 50339
4,995, 029.90
7,130,330 16
4,802,174.08

PHICE
1.0053700000
1.0050400000
1.0064700000
4= 0054700000
1.0062300000
1. 00EETOD000
1.0064530000
1. 0065200000
2. 9587400000
0. 9988100000
0. 9986100000
0. 9985400000
0. 35RR200000
0. 9985500000
0. 2838300000
0.9%B4200000
0. 9983300000
0.9583500000
0. 9982100000
0. 9IRZTOO0G0D
0. 9981400000
0.9%11100000
0. 9378600000
0. 9977300000
0. 9977600000
0. 99773100000
0. 99T&E00000
0. 99751000600
0. 9975200000
0.9542100000
0. 9919600000
€. 9973700000
0. 5971300000
0. 3893500000
0. 3879500000
0.95%68300000
0.9933100000
0.3%66300000
0. 9RBRB00000
0. *AS0800000

CITIRANE
CITIBANE
CITIBANE
CITIRANE
CITIBANE
CITIRANE
CITTHANE
CITIRANE
CITIBANE
CITIRAKE
CITIHANE
CITIBANE
CITIRANK
CITIDARE
CITIBANKE
CITIBAKE
CITIRANK
CITIBANE
CITIHAKKE
CITIBARE
CITIHANE
CITIBANE
CITIBANE
CITIBRAKE
CITIRANE
CITLIRANK
CITIBAKE
CITTHANE
CITIRAKE
CITIBANKE
CITIBRAKRE
CITIBANE
CITIBANE
CITIMANE
CITIBANE
CITIRAKRE
CITIBANK
CITIBANE
CITIRANE
CITIBANE

FAIR VALLE

748, 159, 8%
2,115, 694,08
010,626.92
742,166 .48
138, 837,91
545, 215.85
17, 971 .45
42,809,749
213,840,233
193.716.03
677, 149.76
1,672,747, 54
B53,3231.8E
19,941 .94
1,148,145 .84
653,101.35
1,147,368 86
729,839,168
1,010,408.32
33, 357.99
1,046, 966, b4
1,166, 898, 84
1,307, 56768
575, 041 .36
494, B66 .63
277,334 .94
167, 167.96
1,310, 03%. 06
729,474 .84
2,171,942 .56
2,801,557.35
267,150 .46
1,373, 821.08
2,135,37%.72
2,682, 491.17
7,876,7321.18
6,087, 503,70
4,978, 496. 3%
7.051,112.19
4,749,734, 34

1,085,24
3,070.31
1.176.73
107644

a01. 20
790,19
460.74
181,80
196,27
176,87
G21.58
1,535,568
TE3. 29
1308
1,063, 28
598.71
1,053.51
670.13
S37.87
29.71
961,53

1,.079.2%

1,401.19
428,99
454,65
254,80
153.62

1,122,386
670, 18

2,002.54

2.588.91
245,53

1,1M.03

1,960, 14
2,468, 94
7,242,329
5,617.79

4,578.78

&, 5)6.14

4,401.99



BliGEHEXA
EileqJanl
BATE4IADY
BI164.JREF
BAIE4TB4T
Bl164J007
BILGSJOEL
BIlG4JER2
HilG4JESL
83164080
BI1R4IGET
RiI164.THAZ2
B3164JKLY
BI1E4TMWI
BIlE4JNEZ
BILEATKUS
BIlE4JFFT
Bllsd4l w0
Bile4S05H
HIl64.TMLT
EX18430V1
AY1E4TRWE
BI1G4I5C)
BIIGETSED
B1164ITIR
HAlEa.TWHE
BA1&4.TWUE
RI184.TXRT
B3164.J2A3
BALE4AJE2S
BI1TEATIVD
BI1640501
BIl64J5LE
EXLE4ITGS
LEMLELLY A4
BILE4ERTL
BILEARDMZ
BILG4KRERD
BALE4KFNE
Bl GAKGEMS

SECURITY MAME

SBA
SEA
SEBA
HBEA
SBA

EEEE

SBA
HEA
BHA
]

EEEEZE

ggEEprsggese

5
5
5
8
8
&
-
|
i

SESEEEEFE

POOL

¥

PO
PO
POOL
POOL
L
POOLL
PO
P
POOL
o0l
POOL
POOL
POOL
POOL
POOL
PO

POOL
PO0L

BLOTILS
B50T207T
EEOT21N
507231
A50TA5S
wEOFRS
2507292
BEO7T133
BROTIAN
BL0TA0S
507421
HEOT45E
W507499
R507573
REOTHED
RSOTS0T
RE0T6I2
WEOTENT
BLROTEAS
RSDTERD
ESOTEER
EEO77401
BS0771S
BEOTTIE
BEOTINE
BROTRAZ
BEOTRES
BEOTATS
A50THES
W50T61
#50B01S
RLOBO4D
WEORGNT
[T TEY
B508110
HEOEL41
L ED e
BLOB244
BEOE2TY
BSCAI0A

OFFICE OF THE STATE THEASURER

FARKET VALUATION REPORT FOR: 09/30/2014

MATURITY

0Zf25 2090
o03/as /2030
n3/25/2000
05/25/2030
08/25/20530
08/25 /2030
0&/f2s /2030
06 /25 /3030
07/2% /2030
oayf2s fa0an
058S258/2020
037252030
10/25 /2030
01/26/2031
01/2s /2031
0%/ 2s /2032
pajas/3031
oa/as /2021
03/25/2031
04/35 /2031
04 /25/2031
O5f25/2031
os/fans2e31
06 /252031
07/2s 2031
08 /25 /2031
0%/25 /2031
10/25/2031
01/25/2032
01/2% /2032
0335 /3033
G4 /2s a3z
od /25 /2033
ns/2s/2032
0725 /2032
08362032
09/ 25 f20a2
11/26/2032
12/as f20a02
n3fas/2031

o, 550000
0.550000
0, 550000
0. 550000
&. 550000
o.550000
0.550000
0. 8EOO0D0
0. 550000
0. 550000
0.550000
0.550000
0.550000
0. 550000
0. 550000
0. 550000
0.575000
0.575000
0.575000
0.5505000
C.575000
6. 5715000
0. 575000
0. 576000
0. 575000
0. 575000
0. 575000
0. 575000
0. 675000
0. 575000
0. 5TR000
0.575000
0. 575000
0. 575000
0, 575000
0. 575000
0. 575000
0. 00000
0. 600500
0. 600000

2,008,947 .48
1.340,018.70
4.584,3203,32
3,067,548, 14
G, 049, 247,78
2.833,010.28
3,536, 215, 80
5,778,444, 18
£.139,37T0. 71
4,851,652 46
1.73%,304.38
3,676,095, 64
3,101,252.28
6,656, Bi6, A5
6,238,940, 01
H,441,419.87
3,216, 092,84
5,630,271, 60
5. 817,003,326
7,945, 840, 24
4,069,250.30
3,008,262, 08
2,252,116 .52
2,649, 178,08
2,588, 582,401
3,169, 020,99
I.Il!,?ﬂ&.&l
2,504, 187,71
13,810, 390.10
5,304,151, 8%
4,16, B4T. 60
1,555,786, 15
5,563,217.66
6,459,752, 08
3,417, 894,37
A, B26,5%79.94
L, BRI, 140,53
3,519,834, 84
2,992,712, 84
4.732, 809,14

BOOE VALLUE

2,RER, 543 48
3.340,018.70
4,584, 703,32
3,067,548 .14
6, 949, 247,78
2,833, 000,28
1,6326,215.60
4, 77H, 444,18
4,139,297, 71
4,851, 652,46
1,739,304.35%
2 6TH, D% . 0E
3,101,352.25
6, GGG, K16, 65
6,238, 940,01
6,441,419.87
3,316,059, 84
5,630,271 ,60
5,837,013.286
T,945, Ba0. 24
&, 069, 250, 30
3,008,262.08
2,353, 116.52
2,649, 178 0%
2,588,502 63
3,149,020.9%
8,113,906 61
2,504.TRT.TL

13,810,190.10
5, 364,154.85
4,176, 947 .40
1,565, 786,15
6,563,237, .66
B, 459,752,098
3,417,894 .37
1,826, 979,94
6, HEZ, 140,51
3,535, B34 B4
2,992, 712.84
4,7T¥2.80%.04

0. 9965400000
0, 9963200000
0, 3963500000
0.%961100000
0.9927500000
0. 9261100000
0. 9E7A900000
0.9960100000
0, 9959500000
0. 9881200000
0. 2958800000
0. 9957300000
0.9357100000
0. 9954500000
0. 9327700000
0, BFIRELO000
0. %%63200000
0, ¥96IN0GO00
0. 9883500000
0.9%54200000
0, 9362700000
0. 9963800000
0.5962400000
0. 996 IE00000
0. 5562500000
0. 9262500000
0. 4928 00000
0.9962300000
0.9962900000
0. SEA0E0CO0D
0. 996100000
0.%962600000
0.5881000000
0. 3899700000
0.5961200000
€. 9879100000
¢, 9524100000
0.9571200000
0.,9970100000
0, 9EEB400000

CITIBAMK
CITIRANK
CITIBANK
CITIHEANE
CITIBANK
CITTBAXK
CITIBANK
CITIRANE
CITIEANE
CITIBANE
CITIBRNK
CITIRANK
CITIBANE
CITIRANE
CITIBANE
CITIHARE
CIT1IBANE
CITIRRNE
CITIBARE
CITIBRRE
CITIBARE
CITIBANK
CITIBANK
CITIRANK
CITIBRARE
CITIBANE
CITIRANK
CITIBANK
CITIRANK
CITIBARE
CITIHANE
CITIBANK
CITTRANE
CITIRANE
CITIBRNK
CITIRANE
CITIBANK
CITIEAKE
CI1TIRANE
CITIRARE

FAIR VALUE
2,878, 9464
3,337,727.43
&, 867,864,158
1,058, 615,38
G.B9E, 865,73
2,RA31,90853.R7
3,480, 762,83
5,755 ,503.76
4,132,515, 64
4,794,014.83
1,733,138.42
3,660,615.28
3,087, 947,88
5,630,102,.7%
6,193,832.47
5,497, 07%. 30
1,104,257.62
6,608, 430,60
5, 7649, 265,30
7,910, 004,50
4,054,072, 00
2,997,372 .14
2,341,648 .56
2,63%,33).11
2,578,875 .45
3,157,137.1%
B,053,807.%0
2,495, 144,66

13,759,153.55%
5,319,975.72
4,160,991 .66
1,549,952.156
5, 497,015,113
B, A9, 961,68
3,404,632, 94
3,780,711, 78
5§, 637,691.57
1,539, 640.12
2,981, Thda .63
4,679,991.1%

Fage® %
ACCRUED INT
2, 64R. 20
3, 06L.68
4,202.19
a4,811.92
6,370.14
2,5096,.9]3
3,231.45
5, 296,91
3, 704,34
4,447.16
1,694,386
1,369,756
2, 042,83
5, 184.52
5, 119,03
4.007.97
1,082.09
&, 19G.68
5,591 .82
T, IRE. 69
1,89%.70
4,882,952
2,158 .28
Z,538.80
2,480,713
3,006 .98
T.T7T%.83
2,400.42
13, 334,96
5.159.82
4,002.91
1,490,946
h,331.44
6, 190,40
3,;275.48
A, 66753
5,637.24
3,539.83
2,993,711
q, 71281



HI1R4KHRS SHA
BITE4KIE SHA
LR ATES 5 0
BI1G4KPVE EBAA
BI1E4KSIE SBA
BIIE4NUGE SEA
H11&4KVEE
BIIKAKWND HHA
BI164KXAL SHA
B3164KIFI EBA
B3164KA01 SRA
BI1G64LAGE SDA
831164LCES ERA
BI16ALEAL HBA
HAle4LFJS SRA
RA164LICH SRR
BITB4LGEL Shi
EIL64LLYT BERA
RI1G4LME] EEA
BILEAINVE. SBA
BILE4LPTR BBA
BIL1GRLEFO SBA
FI1GALSFD SBA

Book Value:
ALP
Book « AIF:

POOL RSDE3ISE
POGL. WEORITY
POOL ALO0R49E
FOOL EEDESIE
POOL 508618
POOL m50RGLE
POOL. NEDRTI1S
POOL #5087
POOL W508B00
POOL #E0BE43
POOL 508979
POOL 8503007
POOL HEOH0G9
POOL 050913%
POOL. RBDRLGYW
POOL B5092%%
POOL 8809202
POCL: B509335
POOYL B50%3B1
POOL #503404
POOL B50%434
BLDBIRE

POOL EROWS1E

571,481,035,
0.
BT1,481, 035,

=833

F33FIIIIEEERAE

=
oo

060 -

OFFICE OF THE STATE THEASURER

MARKET VALUATION REPORT FOR: 09/10/2014

03725 ,/2033
D4/25 /2033
o7/25 /2033
0arA5F2033
01/25/2034
o6 fat /2034
o8 /a5/2034
11725 /2034
02/25/2015
02/25/2035
01425 /2036
B3fa5f3036
0% 26 /2036
0825,/ 2036
o01/36/2027
01/25/2037
oz/fas /2037
10/25/2027
06/ 25/2038
0BF25/2038
11/as/2038
04 /i5/203%
08 f25 /3039

SBA POOL

o.&00000
0. 625000
0. 65000
0.675000
1.375000
1.250000
1.000000
0. 875000
0. 850000
Q. 750000
0.525000
0.525000
0,525000
0. 508000
0., 500000
a.s500000
0.525000
o, 250000
0. 275000
0. 350000
&.406000
0.400000
0. 400000

143

571,481, 005,26

PAR VALUE
5,776, 26424
7,385,757 .72
9,519,881 .43
9,182, 952.54
7,806,358, 36
6,872,3T8.12
7,661,247, 63
5,530,741, 26
B,692.367.%1
8,607,213.95

14,765, 566 B8
9,386, 536,45

11,141, Y2724

10, 6735, 698, 00
B, 762, 444 .32

13,577, 08%.77

10, 263, 636 .47

14, 058, 511. 04

26, 290,202,133

44,802, 460,02

17,158, 285,75

26,241,119.50

24,7032, 180,70

L, 481,035.26

5,776,264 .24
7,305, 787,72
B, 519, 861.43
9,182, 952.54
T, 00%, 254 . 36
6,872.9M.12
T, 651,341,662
§,920,741.36
N 6% 367,91
B.607,213.95
14, 165, 555 A8
9,3%6,536.45
11,341,727, 34
10, A5, 696, 00
8, Ted, 444,92
13,577,069, 97
10,362, 636,47
14,0598, 511,04
&6.290,302.3
44,802, 460,02
17,158,285.7%
26, 241,119.50
24, T03, 380, T0

T T T T

FRICE

0. 9%42TO00D00D
0. SS4aT0000a
0. PSR IIN0O00
1.0006500000
1.6331500000
1.0284800000
1.0139500000
1.0111300000
1.005%000000
1, 0007600000
0. 9931400000
0. 99311900000
0. 8930900000
0. %1 5E00000
o, #%16600000
o.%915200000
4, Feusi0noa
0. 2771000000
0. 9TE2I00000
0. 9855100000
0. 2852500000
0. 9854500000
0. ¥EITRO0300

FOURCR

CITIRANE
CITIEAKE
CITIRANK
CITIRANE
CITTRARE
CITIRARK
CITTBANE
CITIBANE
CITIRANE
CITIHANE
CITTBANE
CITIRANK
CITIBANK
CITIBANE
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIRANE
CITIBAKE
CITIRANK
CITIBANKE
CITIRANK

FAIR VALUE

5, 743,166, 25
T, 244,514 48
%, 501,91, 126
[T ]
B, 064,314,588
7,068,503, 45
T, 158,079,686
5.9%6.75%.43
B,743,652.88
B,613, 755 43
14,664, 264,17
B, 292,818, 44
11,064, 737.00
10,5846,145.42
9, G81,026.13
13,461,9236.30
10,190,69%.39
13,775,655, 14
25,717, 06463
44,1%3,272.37
16,505,301.04
25,85%,311. 1
24,3001,314.04

567,431,51%,.70

5, 776,26
T.693.50
§,916.53

16, 330.87

17, 887.05

14,317.45

12,752.24
B, G4%. 00

13,314.15%

10,159 02

12,919,686
o, 166 97
5,749 .01
B,863.08
8,135.37

13.314.32
8,595 81
§,874.38

12,049,608

26,134.77

11,438. 66

17,494.08

16,468,325

531,913 04



CUsIp SECURITY M

J1174U6FI FMMA OMO SER I005-97 CLAS
JIISCLUES FHMA CMO SER 2006-105 CLA
J1IF6XWES FIMA OMO SER I007-33 CLAS

109,474,386.60
0.00
109,474,308, 60

Book Valus.
AIP
fonk + ALB:

MARKET VALUATION REPORT FOR:

MATURITY

o9/25/203%
092552038
OB/Z5/2037

058 - FEMA COMD

OFFICE OF THE STATE TREASURER

RATE
5.2I21900
&.000QDQ
6, GODOGO

377,000,000, 00
358,310, 000. 00

3 1,108,4A%,000.00

09/30/2014
FAR VALUE BODE VALUR
333,159.000.00 41,032,435 .49

26, T35, 26610
41, 716,5595.02

109,474, 286 . B0

CURRENT VALUE

41,032, 415,48
26,728, 266, 1D
41,716,59%.02

FRICE

0 -

L.05T4480000
1. 0651000000
1.0817900000

VAL ACCRUED
5.2)a0%
&.DODOY
&.0000%

SOURCE

CITIRANK
CITIBANK
CITIBANK

FAIR VALUE
43,389,656, 26
28,468, 080,92
45,138, 595.32

116, 983,333.581

Pages T

ACCRUED INT
179, 000. 54
133, 636.31
208,582.94

521,209.85



MARKET VALUATION REFPORT FOR:

CUSIP SECURITY NAME MATURITY

F1ISIMHES Fidh DER 0if15/32016

A13500XP3 FNMA DER o7/osfA016
012 - FEMA DEH

Book Value: W63, 280,851,823

AIT t o.0o0

Book - AIP: 261,380,6851.8]

OFFICE OF THE STATE TREASURER

§.000000
0.3A75000

2

onfio/io014
FAN VALLE BENIE VALUK
200,000,000 213,362.231.44
50,000,000, 00 49,890,640, 39
260,000, 000.00  363,200,851.83

PRICE WAL ACCKUED SOURCE

1. 0664500000
0. 976000000

0. 0paz2aza
£ .0DDRYSAED

marrrEwE

CITIBANE
C1TIRANK

FAIR VALUE

213, 2%8,000.00
€%, BRD, 00O, 00

263,178, 000.00

Pages &

ACTRUED INT
444, 44440
44, 7%1.65

489, 3236.05



OFFICE OF THE STATE TREASURER

MAHFET VALUATION REPORT FOR: 0%/30/2014

cusip BECURITY KAME MATURITY
J130ADEM] FHLE DER 1171272004
3130A0HES FHLE DER 127193014
J1I0A0MED FHLE DER 01/15/32018
ILIOAISTS FHLE DER o327 /301%
ALAGAIDHT FHLA DER 03f12/3015%
ALI0AITEE FHLB DER DSOS 2015
J1ICAIFTE FHLE DER 06 f19/2015%
A1I0AICRI FHLE DER o6f2s /2015
3130AZDBY FHLE DEHR oefi0/2016
ALIOAZORE FHLE DEE o /10,2018
11I0AZMCT FHLE DER orfiv/anas
A1IVARIQAT FHLR DER o124 /2015
1130AIZIN FELE DER 11733 /3018
3130A2Y¥42 FHIE DER 12/01/2015%
A1I0AZ40S FHLD DER 12718/2015
3130AZVVE FHELE DEB 02 2252016
J13ITERNT FHLE DEBR 03f11/2016
023 - FHLH DEB

Bock Valus: 1,420,734,531.98

ALP i 5%, 430,55

Book + AIPF: 1,430,9931,9832.583

Q
o

BATE
125000
- 125000
- 173000
. 0%0000
- 150000
-125000
-125000
1voo0o
Slaonon
170000
Lasnnn
CITS000
220000
270000
230000
L 350000
Blalilifafeli]

b )

PAR VALLUE

100, 000, 000. 00
&1, 000, 000, 00
100, 004, 000. 08
180, 000, 000,00
50, 000, 000. 00
150,000, 000. 00
1a6, 000, 000. 00
100, 000, 000,00
loo, ooo, 000. 00
1o, 000, D00, DO
40,000, 6O, 00
50,000, 000,00
50, 000, 000, 00
50,000, 000, 0D
100, 000, 000,00
ig, 000, 000,00
100, 000, 000, 00

1,930,000, D00, 00

BDOE VALLUE

99,995,691 .68
45, 99, 192 R6
106, 000, 000.00
149, 3H%, 434,54
4%, 997,129.67
149, 962,653.01
99,977,117.80
160, 000, 00C. 00
oy, 992,536 . 14
wy, 980, 427 46
19, 904, 821 .46
50,000,000, 00
49,990,482, 70
50,008,697.91
B9, 087, HE9 . T
29,998,600 29
100, ASE, 541 &R

1,420,734,531 .98

FRICE
1.0000700000
0. SeH98 00000
1.0000400000
0. 99%%E 00000
0. 9253500000
1.0000000000
1.0000300000
0. 9999200000
0. #997000000
0. 9999200000
0. 35%LA00000
0. 9998700000
0. 9990000800
1.0000300000
0. 5990500000
0. Y988 000000
1.0084100000

VAL ACCRUED
0.0004B264
060035417
0.000358E82
0. 0000500
0.,00007T917
D.0004131%
D.00035417
0.00045333
0. 00035383
0.000474634
0,00025347
0.00032569
o.oonTEIR2
0.00020350
0.00065806
0.00036632
0. 00055556

BINIRCE

CITIBANE
CITIRANK
CITIRANE
CITIBANK
CITIRANE
CITIHANE
CITIBANE
CITIRANE
CITIBANE
CITIBANK
CITIBANE
CITIRANE
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIRANE

FAIR VALIE
100, 607, 500 .00
49,.99%,000.00
100, 004, 000 . 00
149,964 ,000.00
4%, 909, 500.00
150, 8O0, 000 . 00
100, 00%, 000 . 00
%%, %92,000.00
9%, 970, 000, 00
9%,993,000.00
39, 971,200.00
4%, 993, 500,00
4%, 950, 000. 00
50, 001, 500.00
5%, 505, 000 . 00
2%, 064, 000, 00
100,841, 000.00

1,430,562,700.00

48,364 00
17, TOR. 50
15, AR%._00
12,750.00

1,956 .50
61,978 50
%, 41%7.00
45,333.00
3%, 18900
&7, 6% 00
10,106.80
16, 284.50
39,111.00
10,135, 00
6%, A0E . 00
i1, 04%, B0
5. 506 00

E52.452.70



CUsIP BECURITY NHAME

I13VEACY3 FHIMC DER
1137EADMA FHLMC DEB
F1ITEALHS FHLMU DES

Book Value: 250,132, 773.54
AIP ' 0.00
Baok « AlF: 250,132, 773,54

07 =

OFFICE OF THE STATE TREABURER

MARKET VALUATION REPORT FOR: 09/30/2014

11/35/2014
12/30/2014
oef2sfam7

FHLMC DER

EATE

o, 750000
0. 625000
1.000000

b

PAR VALLE

100,000, 000,00
50,000, 000 00
100,000, 000, 00

266, 000, 000 . 0O

BOOE VALLIE

100,078, 772, 64
0,064 Bin_0Z
9%, 489, 164,88

250, 182, TTA .54

PRICE
1.0010800000
1. 0012300000
0. 9984500000

EmrEsmTEE

VAL ACCRUED
0. 00262500
0. 00155722
0. 00255558

SOURCE

CITIEANE
CITIRANK
CITTRANE

FAIR VALUE
100,105, 000.00
50,061,500.00
5, B4R, GO0, 00

260,014, 500.00

Fage® 10

ACCRUED INT

263,500, 00
T8.6861.00
255,556 00

697,917 .00



DFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 09/iD/2014 Pages 11
CUsiF SECURITY NAME MATURITY RATE PAR VALUE BOOK VALUE FRICE VAL ACCHIOED SOURCE FAIR VARLUE RCCRUED INT
1133EDTAT FFCE DEBR 0F /042015  0.150000 25, 000,000, 00 25,000,000 00 0.9298600000 0.000£1750 CITIBANE 44,996,500, 00 15,427.50
a0%s - FFCRB DER 1 25,000, 000.00 25,000, 000.00 24,996,500, 00 15,437.50
Book Value: 25, 000, 000.00
AlR 1 0.00

Book « AlP: 2%, 000, 0og, 00




OFFICE OF THE STATE TREASURER

MARKET VALUATION HEPORT POR: 093042014 Faged 12

CusIp SECURITY HAME MATURITY HATE PAR VALLE ROGE WALUE FRICE WAL ACCRUED SOURCE FAIR VALUE ACCRUED INT
45905UNIS LERD DEM OB /3472018 0. 375000 100, 000,000, 00 % GHE, 675 B2 1.0014400000 2 O.0O03E644  CITIRANK 100,144, 000,00 38, 644 .00
4590510ET TRRO DEA 0e/f23/2016 0.650000 250,000, 000, 0O 250,900, 000, 00 09986500000 0, 00014444 CITIHANK 249,882, 000, 00 36,110 00
45550MCPFY IFC DEB 11/18/2016 O.a25000 50,000, 0040.00 49, 941,233.57 O 95&Te0d000 0.00236111 CITIRANKE 49,838, 000. 00 118,0585%.50
110 - SUPRANAT'L DEW i 400, 000, 000,00 19y, wIT,ELR .19 1599, 644,500, 00 1%2,809.50

Book Value: 489, 957,859.19
ALE 1 0.00
Book + AT AN, ST, HEE . 19




QFFICE OF THE STATE TREASURER

MARERT VALUATION REPORT FOR: 0%/30/2014 Pages 13
CUsIPF SECURITY HAME FATURITY EATE PAE VALUE ROHIE WALUE PRICE BSOURCE FAIR WALUE
ALIAFEARY FHLMC DR 0170272015 0, 000000 400, 000, 000,00 199,823,333, 04 0. 9953500000 CITIBANK A5%, 980, OO0, OO
A1IAPECCT FHEMC D o5/27/2015 0. 0Deono 100,000, 000, 00 99,876,138, 88 0. 9997000000 CITIBAKE 959,970, 000. 00
048 FHLMC DN = L0O, 000, 000.00 A9, 609, 472,02 495, 350, 000,00
Book WValue: A9, 690, 470 3%
ALP & o.00

Book « AlP: A9, 899,472,323




OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 09/30/2014 Padeld 14

CUsIp SECURTTY MAME MATURITY RATE AR YALUE BOOE VALUE PHICE SOURCE FAIR VALUE
cassshsl PwA DN 01/03/2015  0.000000  300,000,000.00  799,88%,360.00  0.5393500000 CITLEASK  339,585,000.00
03l FhMA BN 1 !-ﬂﬂ.ﬂ;ﬂﬂi;ﬂ-ﬂl;l - 2'9‘!.!!!:.25&.130 2;;:;25:;1};::};

ook Value: A90, BB5, 250,00
AIP f 0. o0
Hook « ALF: 259, BE5, 250,00




cusre SECURITY NAME

AE A EEEEEE W e e

A59053HA0 THRED DN
459053RES IRRD DN
AEFUSIANT INRD DR

Book Value: 499,036,634 . BF
ALl g.00
Book « AP 495,836, 538 BB

108

OFFICE OF THE STATE TEREASUKER

MAREET VALUATION REPORT FOR: 09/30/2014

1ofo1/2014
12/01/2014
nifoafan1s

IBRD DM

0. oonona
0. oooooo
0. GCoo0n

i

FAE VALUE
200, 000, 080, 00
100, 000, GO0, 00
200, 000, 000, 00

500, 000, 000. 00

BOOE VALK
199, 957,611.10
9%, 967, 21666
19%,911.111.12

499, RAG,GHE.HE

PRICE

o i R s e T

1. 0000n0p000
o, ¥99700000
0. 2333500000

CITIBANE
CITIBAKE

Pagol 15

FhlR VALUE
00,000, 000.00
59, 9%7,00D0.00
19%,9%0,000,.00

499.987.000.00



CusIe SFCURITY KAME
OGOEIHBYD DOFA EN
OEO5IHDAN BOFA RN
CLOSIHFAR BOFA RN
DEOSIHFIY BOFA BN

Boaok Valus: 400,000, 000, 00
ALF B 0,00
Bouk » AIP: 400,000, 000, 00

OFFICE OF THE STATE TREASURER

HARKET VALUATION REPORT FOR: 09%/10/2014

MATURITY

i0/01/2014
18/o1/a014
pafFtianis
pa2/27/201s

oTH -

ISSOED

0603 /2014
nefaa /3014
09/18f2014
03/1Bf2014

BANE NUTE

HATE
g Zoaan
o.20000
0. 23000
0,2a000

AR VALUE
100, 000, 000,00
100,000, 000.00
100, 000, 000. 00
100,000, 000, DD

400, 000, 00U, 0O

BOOE WALUE
180, 000, 000 .00
100, 0o, DOD. 00
100. ooo, 00O . 00
100, 00D, 00D 00

400,008, 000. 00

INDEX RATE

B lG00
0. 1%00
0.3500
0. 3500

PRICE
L.0000000000
1. 0oeo000800
0.999503903%
0. 9994626078

FATR VALLUE

100,000, 000.00
100, 000, 000. 00
99,950, 390,35
B9, 946, 160,78

399,895, 681,17

Fager 1&

ACCRUED INT
LT
55, 000.00
10,.322.32

T.944 .44

119,833,137


http:0.222.22
http:100,000,000.00
http:VA:.:.JE

Cusie

0G4 ZEGRSZ
Ha4260FFL
17304187
1TI0GUWHYL
GA4TRTAQZ
SOHIVIVHEG
YUIAIVPRO
GEaTRTRER
16 144D
BOAFIVHRT
RE4IEGENHG
FOIFIVHES
1TI0AUNZE
e AGGFHS
FGIHEEANS
EailﬁkiPﬂ
1TID4UEES

Book Yalue:

ALF

RoCk + AIF;

SECUVRITY NAME

BOWEST CD
BOWEST 3
CITIRANE €D
CITIBANE CD
MUFG DNION CD
U5 HANE CD
Us BAMK CD
MUMG LINION D
CHASE UBR CR
UE BAME CD
ROWEST €12

US BANE CD
CITIRANE €D
BOWEST D
WELLS RO CD
WELLE FGO CD
CITTBANK &3

2, 17%,003,201.64
10,541,687
2,176,013,741.11

MARKET VALUATIOM REPORT FOR:

MATURITY

1g/e1 /2014
10/01 /2014
10/01 /2014
1070172014
10401 /2014
ig/a91/2014
10/01/2014
10/02 /2014
1072972014
10/29/2014
1250172014
12/01/2014
13/1% /2014
oz 2008
06/01/2018
oe/01 /2015
02z /2015

ooa -

DFFICE OF THE STATE TREASURER

ISSUED

o7/24/2014
oB/26 2014
06/16/2014
GES262014
03/34 /2014
c4/03fapis
05/2R 2014
naf0z 2014
04 f25/2014
C4/30/2014
s f29/2014
0430/ 2014
RS 2014
o9/23f2014
08 /16,/2014
o6/13/2014
05/21 /2014

CD DOMESTIC

FATE
D.12000
0. 0000
©. 16000
0.17000
0. 132000
@.10000
0. 10000
0. 0aned
0.20000
0.11000
0. 31N
0.13000
0. 23000
o, 16000
025000
. 25000
0, 30000

17

05/30/2014

FAR VALUE
250, 000, OO0, 00
106, 00G, GO0 .00
100, 000, 000.00
100, 000, 00Q. 00
260, 000, f00. 00
100,000,000.00
1400, Don, boa. 0o
100, 000, D00, 00
100, 000, 000,00
200, 000,6400.00
100, 000, 000,00
200, 000, 0O0. 00

‘s, 600, 000, 00
100, 000, DOO. 0D
100, 000, 000,00
100, 000, 000.00
100, 600, 000,00

2,176,000, 000.00

BOOE VYALUE
450, 000, 000 .00
180, 000, 000, g0
1o6, 008, 000,00
100, 000, 000,00
250, 000, 000,00
100,000, 000,00
loo, oo, ono, 0o
o0, 000, Do, 00
160,000, 000.00
200,000, 000,00
100, 000, 000 . 00
200, 000, 000,00

Th,003,201.54
100, 000, G0, 560
100,000, 000, 0O
100, hbg . 006, 00
100, OO0, 000, B0

2,195,003, 201.44

INDEX RATE

0.1500
0.1500
0. 1500
0. 1%00
0.1500
0.2600
0.2600
0. 2600
0. 3500
LS
0.57T00
o.5700

PRICE

1. ooonodopon
L-0o0oboneoD
1.0000000000
1.00Q00000000
10000060800
1.0000000000
1.0020000000
0.9999%81%30
1.00003AR7VELD
0.30935883 76
1.0001857411
C.9927735743
C.9555356%14
O 999146972
O 99TH454 308
C.997T8453507
C.99B0ITRE44

BOFASML
HOFA/ML
ROPA ML
BOFRML
BOEA/ML
BOFA/ML
BOFA/ML
BOFA/ML
ROFASML
BOFA/ML
BOFA ML
BOFR/ML
BOFRML
BOFhEL
HOFR/ L
BOFA/ML
BOFA/ML

FAIR VALUE
250,000,000, 00
100,000, 000,00
100,000, 000, 00
100,000,000, 00
250, 00D, 000, 00
100,000,000, 00
100, 0OD, BO0. 00

a0, 999, 833,30
100, 003,878,132
199,893, 767,53
100,008, 574,11
199,955, %14, #8

74,935,176, 86

99,521.469.72

9%, TE4, 543, 08

99,784,535, 09

99,803, 796,44

7,104, 260,489, 11

Pages 17

ACCRUED INT

57, 500.0¢
B, 000,00
L1, 500,00
45, B05 .5k
57,.500.00
50,277.78
A5, 000,00
7. 28000
BA,333.33
94,111.11
128,472.22
111,282, 32
21,958.33
3,555.56
T4, 305, 56
76,388, 59
&,666.67

931,847 .23



DLYEER4FS
06 AGABO4S
64 1 THRDO
DESIRRCIZ
DELIBRNAT
I3606TRI4
21ER5VCRY
AEIZEATELT
BIOE1HHID
6 9EEDELD
0911 20UTRY
BR112U0KS
DEIEECADT
OE5IAHIAA
O6E3AHNGES
BASEZYELA
BLSEIATET
13606YEW1
BESEIYURE
D641 THOTG
BES&EZYURT
13606 V4K
AESGIYTRY
FEIZITOIS
QEEISHFES
65 & OGS
HI10E1HLIO
B 95 R DGNG
GO0EBALTES
$5121TUPL
64T THVCT
FEOOENGDL
BIOG1HETD
216 BIRENE
BIDSIHERL
D647 THUVE
FRIJLITVWT
D641 THUNT
13sd8JDDE
13606085

BECURITY NAME

MONTREAL YOO
MONTEEAL YCD
SCOTIA YO
TOEYO-MIT YCD
TOEYD-MIT ¥oD
CIRC ¥CD
FABOBAKE YOI
MAT ALIR ¥CD
5E RANKEN YCD
SVENSKA ¥CU
TORONTO YD
TORONTO YCD
MONTREAL YD
TOEYO-MIT ¥YCD
TOEYD-MIT ¥YCD
SIMITOMD YoD
SUMITOMD YCD
CIBRC ¥CD
BUMITOMO YD
SOOTIA YOD
FUMITOMO YOO
CIRC Yo
BMITIMO YOD
WESTPAC YLD
TOXYO-MIT YO
MOHIRCHUE YD
HE BANEEN ¥CD
BVENEEA YOO
MIZUHO YCD
WESTPALD YOO
SCOTIA YCD
KB CAMADA YOI
BE RANEEX WO
RABOBANE YD
5E BANEEN YOT
SCOTIA YOO
WESTPFAC ¥CD
SCOTIA YCD
CIRC ¥eb
CIBC ¥CD

OFFICE OF THE STATE TREASURKR

MAREET VALUATION REPORT FOR: D%/ 30/3014

10701 /201

10/0L /32014
10f01 /2014
1001 /2014
10/01/2014
10/01 /2014
10701/ 2014
lofor/jao14
10701 /2014
10f01 /2014
10/01/2014
10/00 /2014
10/02/2014
10/03/2014
10/03/2014
10/06/2014
10/08 /2014
1efisfa01s
inf1s 2004
10272014
10/27/2014
10/29/2014
102952014
10/29/2014
11/03/2013
11/03/2014
11/03/2014
11/03/2014
11/26/2014
11/26/2014
12fo1/2014
1z/o1 /204
12/01 /3014
12/29/2014
12/29/2014
0l/02/3015
o1jozfa018
oz/2v/a01%
o2 /21 fao1s
0227/ 201%

ISSUED
O F25 f2014
0S4 /2004
o7/ frois
0s/os/2014
09/17/2014
nafi6/2014
osfisf201
06 /1572014
oRf22/2014
o7f31 /2014
08/21/2014
08282014
09/12/2014
0af18/2014
097252004
08182014
0%f21/2014
06/ 18/2014
GR/24/2014
o0/ 2472014
oa/ 252014
05/01/2014
oo a5/ 2014
11/068/2013%
03/15/2014
oRSI0S20T S
09232014
Defisf20L4
OHS23/2014
11fz3/201%
oufasfao14
1226 f2013
0af19/2014
D6f26 /2014
08/15/2014
OB 22/ 2014
o3 a6 fao1a
0818 /2014
oBf26 /2014
09/03/2014

HATE
0. 10000
b.15000
o, o000
0. 14000
¢ 12000
0. 07000
b.20000
£.131000
0. 07T000
€. 13000
¢.13000
0. 12000
9.10000
0.11000
0. DE000
€. 14000
0.32000
0. 12000
0.13000
0.12000
O, 14000
0.18000
0.14000
b. 28000
0.160G0
O.lo000
0. 0000
o.1a000
0.16000
0. 2ha000
0., 0RO00
8. 26000
0.13000
0.21000
0.17000
0.16000
0.22000
o, 21000
0, 20000
0.19000

FAE VALUE
150,000, 000, 00
100, 000, 000 .00
100, 000, 000, 00
200, 000, 000, DO
100, 00D, 000 .00
200, 000, 006,00
200,000, 000,00
100, 000, 600,00
100, 000, 00D 00
100, 000, 000, 00
200, 000, 000. 00
100, 000, 000,00
150, 000, 000, 00
100, 000, 000 . 00
100, 000, 000. 00
100, 000, 000 . 00
100, 000, D00, DR
100, 000, 000, 00
200, 00D, 000, DD
100, 000, 000 .00
160, 000, 00000
100, 000, 000. 00
100, 600, 000 00
100, p0d, oo, 0D
100, 000, 000. 00
200,000, 000.00
Loo, Goo, poo. 0
200, 000, 000. 00
206, 000, 000 00
100,000, 000,00
200, 000, 000, 00
400, 000, 000, 00
160, 000, 000,00
100,000, 000,00
200, 000, 000.00
100, 000, 000, 00
100, 00D, DO, A0
100, 000, 000, 00
100, 000, D00, 00

50, 000, 000,060

POOK VALUE
250, 000, 000,00
100,000, 000 . 00
100, 000, 000 . D0
200, 000, 000 . 00
100, 000, Q00 . 00
200, 000, 000 .00
200, boo, 000. 00
100, 000, 000, 00
100, D00, 00, 00
100,000,000 .00
200,000, 000. 00
100, 080, 000,00
140, 000,000.04
100, 000, 006 00
100, 00U, 000 . 0O
100, 000, 000 .00
100,000,000 .00
100, 008, 000, 00
200,000, 000 . 0D
100, 000, 000. 00
106, 000, 000 .00
100. 000.000.00
100, 000, 000. 00
100, 000, 000 . 00
100,000, 000.00
200, 000, 000 .00
100, 000, 000. 00
266, o6, 000. 00
200, poo, 000,00
100, 000, D00, OGO
00, 000, 000, 90
400, 000, 000, 00
100,001 .654.02
100, oDo, 000. 00
200, 000, 000. 08
100, 000, 000 D¢
100,000, 000, DO
1006. 000, 000. DO
100, 000, 000,00

50, 000, 000.00

1.0000000000
1.00p0000000
1, 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
0.9999506109
0. 90999717115
0. 9999950000
0. 99999R6 101
0.9999541661
0, 3999887136
0, 3999322212
0.9933783108
0.9999927TT60
1.00060232414
0. 9999922204
1.0001085661
0.999954161R
Q. 9096991855
0. 9998B08G2
0. 9999260697
0.9959222360
1. 0000770142
0, 9396951184
0.9999901127
0. 5957758001
0. 9928761048
0. 5997775344
0. 9995862787
0, 9RPTA0HI60
0. 9991799515
0.99933R4655
0. 9852972158

FAIR VALUR
250, B0, BO0. 00
100, DOD, CO0. 00
100, 000, COO0. 00
200, 000, COD. 00
100,000, C00.00
200, 000, 00000
200, 000, CO0. 00
1p0, 00O, 0OO. 00
100,000, 600,00
100, 000, GO0, 00
400, 000, 000, 00
100, 0008, 000, 00
149, 999,791, 64

59,9959, 7177.7%
90,999, 500.00
99,9590, 861,01
99,999, 416.61
B, A9, 81106
15%, 958,444 .74
39, 997.831.08
55,959, 277.60
160,002, 324.14
99, 999,.332.04
100, 010, B56.61
%9, 595, 416. 18
199,970,837.10
w6, 900, A5, 28
199.985.333. %4
199, 964,447 .20
100, 007,701.432
199,939, 025 .68
199, 999, 822 54
9%,977,%80.01
99, 987, 610. 48
199,955,516, 88
90, 958, 697 .87
99,974, 092, 6O
¥9, 937, $95.15
99,933, 84655
49,564, 860,75

95, 594
28,750
13,058,
20,322,
4,666,
5.833.
18y,
37,555,
y o

.89

Z2, 388

29,611,
11,331,
T 916,
1,972,
1,000.
5,085,
A, b6k .
AR, 000.
5,055,

23.000

£.333.
TE,500.
2.333,
265,833
T.111.
358,

1 TTT
11.555.
T.111.
226 . 055.
2,666
A403.000.
4,333,
56,583,
15.111.
3,555,
115, 500
F.333.
20,000,
7,388,

22
&7
a3
T8
Sk
TR

11
£R
&7
a2
oo
56
a7
og
-1
=L
3
oo
i3
33
11
56
Ta
56
i3
56
&7
Do
i3
33
11
54
od
EE]
aa
Y



CUSIP

F1ER4BVEL
TILALUCKY
BRARRE4AL
6555 RE4NE
LEEFLL P s
DEIZITVRE
6330TUFHS
6AA0TURIS
&AADTUFLD
6330TUFMA
0525 2WHNE
20271EKNE
SE121TwWWS
THOOINSRI
13608YTED
TEOODENRPI

Hook Value:

AIF

Boox < AIF:

SECURITY NAME

KARCBANE YCD
HABOBANE YD
NOEDEAR ¥CD
HORDER YOO
ETHIRD Ol ¥Cn
WEETPAC YD
HE CANADA YD
HH CARRINA YOD
HE CAMAINN YD
KB CARADA YOD
ANT YO

CH AUE ¥CD
WESTPAC ¥CD
PR CANADR YD
CIEC YOO

RE CAMAIN ¥YCD

T.300,012,621.07

1,300,012, 621.07

OFFICE UF THE STATE TERASURER

MARKET VALUATION REPORT FOR: 09/30/2014

MATURITY
0329 /2018
oz frf2015
D2/3772018
o2f23F2018
03/ 022015
vafaofiols
04/01 /2018
04/01 /2015
05/0172015
L5/ 222018
06/01 /2015
06/01/2018
06/01 /2015
oh/23/3015
O /2672015
06/ 262015

001 -

1SS
oafakfanis
oRf2R/2014
08 S15/2014
DRJfas/anls
09/23/2014
03/ak/a014
esfoafan14
04042014
05 /1572014
05/23/2014
0G/23/2014
06 /1672014
o6 /162014
o818 3014
O6/2E/2014
O fRE/2014

CD ¥YAKKEE

0. 21000
0. 2eopn
030000
0. 10000
G. 25000
L.2ECCD
025000
0.2%000
0.25000
0.26000
0.221500
0. 26000
0. 25000
n.31000
0.3R000
0. 26500

L

FAE VAL

100, 000, 000, G0
50, 000, 000,00
200,000, 000, 00
200, 000,000 .00
100,000,000, 00
160,000, 000.00
100, 000,000, 00
150,000,000, 00
100,000,000, 00
100,000, 000.00
150, 000, 000. GO
150, 000, 00000
100, 000, 000 . 00
100,000,000, 00
100, 040, 000 . 00
250,000, 00000

T.300,000.000.00

RUCOE VALLIE

{00, 060, 0049 00
50,000, 00080
200,000,000, 00
200, 000, 000 . 00
100, 000, g0, 00
100, 000, 000. 00
100, 060, 000 . 00
150, 000, D00 .00
100,005, 875,14
100,000, 000.00
150, 005,051 .91
150,000, 000 . 00
L0, 000, 0OG . 00
100, 000, 000 0D
100, 000,000, 00
250,000, 080, 00

7.300,012.621.07

ITNDEX RATE
0, 3600
0. 3600
0. 3600
0. 3600
0. 4000
0. 4000
oL AR
0. 4RDG
0.5100
0.5100
0. 6000
0. 6000
0. 6000
LR L
0. 6000
0. 5000

FRICE
. 992178TR92
0. 9993384620
0. %953 AR6I08
. 999237186
0. 99336 TE408
0. 9354316156
0. 9990302401
0. 9940382096
0. 3084TO5ED
0.9983841551
1.0000Q000000
0. 4876440121
0. 9976440323
0. 9871521967
0. 9976250162
0.9%75140258

SOURCE

BOFA /ML
BOFR/ ML,
RWOEA /ML
BOFA/ML
ROFA/ ML
BOFASML
BOFA/ML
BOFR /ML
BOFA ML
BOFR/ML
HBOFA ML
BOFA/ML
BOFA/ML
ROFA /ML
BOFA /ML
BOFR ML

FALR VALUE

B9, 937,976,952
49,906, 924,10
199, BRT, 720 .16
19F.B55,477.72
9%, 916, TE4 . OR
9%,943,161.56
99.903,8%4.01
14%,A5%, Ti0. 94
99,847, 068.32
H%,H3B,415.561
180, 000, 000 .00
14%, 646,604 .85
99,764, 403,23
59,715,219.67
95,762,501, 62
4%, 3TH, 506 .45

7,296, T5%, THA A%

21,583,323
P, 444.44
17,777,748
6,333.33
5,555 5E
147,737.78
145, 805,56
217, 600.00
96,527.78
#4,611.11
83, 750,00
111,458,133
T, I05_ 56
7.583.33
T8, 444 .43
178, L6 . 94

1.01%,937.51



DO556M1KELD
124TEFEL]
12622VE1L
3695%IKID
B9116FKLY
B32IIHEL]
O55EAMN1KEY
OSSENLEFS
OE5EN1IKTY
ARRADET?
GASTEYEVS
F4ITFIEVL
36959135
BI233HLIR
HI2IIHLEL
LIGaEVMLY
F02GI0MIO
LaGaavmMay
LEFREL - F)
FO26INMZA
466400802
SAEG400MPY
DET3TINN
12476FNG
12622VHV2
A655IMZ
1ZE2IVEWD
EFAIIHNRD
BHIIIHPI4
LR ERED A
POIEINFTE
BRIIINORY
GT3R3IU0PL

Book Valuo:

RIF

Baak « ATP:

BETURITY RAME

BYP FIR CP
CAFCO CP
CRC Ok

QR CP

T USA CP
TOYOTA CP
BXP FIN CP
BNF FIN CP
BEF FIN CF
JEM LD CP
MUIFG UNION Cp
WELLE P30 CP
GROC CP
TOYOTA C
TOYOTA P
CRC CP

URS FIH CP
OCRe CP
TUVOTA CP
RS Fik CP
M LLC CP
JPM LLC CP
BARCLY US CF
CAFDD CP
CRC CP
GECC O

CRC CP
TOWOTA CP
TOYOTA CP
TOVITA CP
URS FIN CP
TOVOTA CR
QLD LINE CP

4,154, 195,497.74

4,354,195,497.74

OFFICE CF THE STATE TREASURER

FARKET VALUATION REFORT POR: 0%/30/2014

MATURITY HATH
10/p1 /2034 0, 00D0GD
10/01/2014 0, 000000
10/01/2014 O, 000000
1970132018 0. 000000
16/01/2014  O.0000D0
io/ol/2014  0.0O00000
10/06 /2014 O, DDOOGO
1o0/18/2014  0.0D000D
10/27/2014 0. 000000
10/27/2014 0. 000000
10/29/2014 ¢, 000000
1nf29/2014  0.000000
11082014 0. D00
11/03/2014 0. 000000
11/26/2014 0, 000000
12/01/2014 o, 000000
12/01 /3014 0. 000000
12/02/2054 0. 000800
1370273014 0.000000
12/02/2014  O.000000
13/13f2014 o.o00OO0O
1a/21/a014 0. ooooon
12/249/2014 0.000000
12/29/2014 0.000000
12/29/2014  0.000000
12/29 /32014  0.000000
g1/30/201% 0.000000
D1fan/E01S 0. 000000
n2fo2/2n1s 0. 00ooDo
IS0/ R01S ¢. 000000
o2/21/2015  O.000000
03/02/201% 0.000000
Gi3f23/201% 0.000000

003 - DOMMER PAPER 13

FAR YALUE

500, 000, 00000
50,000, 000, 00
50,000, 000. 00

200, 000, 00000

1%0, 000, 000,00

10,000, 000.00

100, 000, 000, 00

200, 00D, 000, 00

100, 000, 000. 00

100, 000 ; 000 . DG

200, 000, 000,00

200, 000, 000.00

100, 090, 000, DO

100,000, 000,00

100, 000, 000 .00
50, 000, 000 . 00

100, 000, 000.00
%0, 000, 000.00

100, 000, 000 . 00
50, 000, 000, 00

100, 000, 000 . 00

100, 000, 000 .00

£50, 000,000 .00
50,000, 000.00
50, 000, 000, 00

150, 000, 000, 00

100, 000, 000, 00

100,000, 000.00

io0o, 00D, 000.00

100, 000, 600 00

200, 000, 000 .00

100,000, 000.00
46,000, 000,00

BOOE  WALLUE

49%, 984,133 36
49, 975, 444 .44
49,975,680, 56
199, 926,416 66
149, 990, 972,22
209, 338,816 .87
55, 595,166 .66
199, 987,797,746
B0, EG, W16 .66
9%, BRS, 000. 00
190, 280,000,00
199,924,555 .56
99, 951,000.00
59, 985,027 .78
99, 900,444 .44
49,955 08313
99, 905, 000.00
4%, 978, 16000
99,9978, 611.12
49,553, 133,33
¥9,.6R%,.635 .80
95, 885,000.00
249,836,805, 5%
49, 977,569 .44
49, 577,097,232
145, %38,777.977
%9, 931, 916.66
99, 94%, 833, 44
99, 941,331, 34
#0, 938,922, 22
199,815, 847.22
99,934,444 .44
45, 945, 681.11

4,356,000,000.00 4,354,195,497. T4

INDEX FATE
o.001%
0.001%
0.001s
o.onls
0.0015
o0,001%
@.0015
0.001%
0.001s
0.0a15
Q.0015
0,06015
0.9021
0.0021
0.0021
6.0026&
0.0026
0. 003E
0.0028
Q. ne2s
0.0026
0.0026
b.0026
0.0026
0. 0026
0.0036
0.0036
0.0036
0.003&
0.0036
0,003k
o.oo40
0.0040

DhYS

L= - B - T - - T - -

a6
L
28
28
33
33
56
Gl
Bl
&2
&z
52
T2
LE
8y
&y
2%
a9
121
121
124
131
149
152
173

Pagel 20

FAIR VALUE
SO0, A00, 004,00
50,000, 000,00
&0, 000, 000. 00
200, 900, 000, GO
150, 000, 000,00
210, 000, 000,00
99, 957, $16.67
199, 988,333,133
9%, 989, 166,67
99, %89, 166.67
199, ¥76, 686,67
199, 376, 666 .67
99, 980,750.00
99,980, 750.00
99, 967,231.33
49, 977,972.22
99, 955, 944,44
4%, %717.611.1)
98, 965, 232,92
a9, 977, 611,11
¥5, 548, 000, 00
85, 340, 055.56
249,835,305, 56
&%, 967,861.11
49, 367,861 .11
145, %03,582.33
99,879, 000.00
99, 879.000.00
99,876, 000.00
90, 869, 000, 00
199, 702, 000 00
99,831,111.11
45, 911, 57778

4,354, 205, 466, 67



Cusip

SYSOS14%8
SYS041450
SBYS041496
S¥Y5041500
SYS041602
SYs041503
SYE041504
SYS041670
SYS041607
SYS041510
BYS041875
SYS041676
EYSO41513
EYS041681
SYS041683
EYS041686
SYE041524
SYS041528
SYS041%27
KYSDE152%
SYS041530
EYRD41ERA
SYS041691
SYS041692
SYS041s91
HYSUALHAZ
SYS0415A3
EYSDE1514
SYSD41535
SY5041697
SY304110L
BYS041703
EYE041537
BEYSOR16RD
SYS04170)
EYE041704
EY8041541
SYS041542
BYS041648
SYS041679

CALIFORNIA UNITED RARE TD
COMMONWEALTH BUSINESS BAN
COMMUNITY BANE TD

HANMI BAME T

AMERICAN RIVER BANE TD
MERCHANTS BATIONAL HANE O
CITIEENS BUSINESS BANE TD

BRCH BANE TO

STATE BANE OF InNDIA (CALI
BANE OF THE S1ERRA TD
MALAMIA BAME FER TD

FIRET POUNDATION BANK TD
MANUFACTURERS BANK TD
PACIFIC CITY BANK TD
WILSHIRE BANK TD

BRCN BANE TD

FOLSGM LAKE RANE TD
MISSION FEDERAL CHEDIT UN
PACIFIC ALLIAKCE BANK TD
ETATE BANE OF INDIA ICALI
15T CENTURY BANK NA TD
FIVE STAR HANK TD
MECHANICS BANE TD
HIBSIGON VALLEY BANE TD
MEW OMNT HANE NA TD
PROVIDENT CRERIT UNION TD
SAN DIEGD COUNTY CREDIT U
SUMMIT STATE BANE TD
COMMERCEWEST DANE NA TD
WESTAMERTCA HANK TD
WILEHIKE HANE TD

AMERICAN RIVER BANK TD
DOMMOMNWEALTH BUSINESS BAN
FARMERS & MERCHANTE BANK
MARUFACTURERS DAHE TD
AMERICAN HIVER BANE TD
HANE . LEUMI USA TD
COMMENEITY 18T BANE TD
CITIZENS BUSINEHS BAMNE TD

OFFICE OF THE STATE TREASURER

MARKET VALURTION REFORT FUR. 0%/30/2014

MATURITY

10708 f2014
in/o2/2014
1o/01/3014
18/03 3014
10/08/ 3014
10/08/ 2014
16/08/2014
10408/ 2014
1o0/09/3014
infosfania
10/00 3024
10/08 /2014
10/10/2014
10/10/2014
10/10/2014
10/10/2014
10/18/3014
10/15 /2054
10/15/2014
10/15/2014
10/1%/2014
10/15/2014
10/15 /3014
10715/ /2014
10/15/2014
10/18/2014
10/16 /3014
LO/16/2014
10/16/2014
10/16/2014
i0/16 2014
10/16/3014
16/17/2014
10/17/2014
10/17/2014
10/17 /2014
10/22 /2014
i10/22 /3014
10/22/a014
10/22/2014

RATE
0. 100000
0.¢30000
0.100000
a.1lo000
0, 07e000
0.050000
Q. 070000
0. 040000
0. DABOOD
0. 108000
0. 030000
0, BEDO00
0.100000
0.050000
0. 050000
0. 050000
0.0R0000
0. 110040
0. 080000
0. 100000
0. 100000
0. 070000
0. 050000
0. 080000
©. 070000
0. 080000
0. 080000
0. 060000
0.100000
0. 050000
0.070000
0, 050000
0100000
0.050000
0.050000
0. 0Egu00
0_108000
0.110000
0.1C0000
0.050000

PAR VALUE

6, 000, 000. 00
10,000, 000, 00
10, 0006, 600, 00
26, 000, BO0, 00
30,000, 00O, 0O
2,500, 000.00
Z,000.000.00
4D, 000, 00000
w0, 000, 000. 00
12,000, 000.00
10,000, 000, 00
5,000,000, 00
12,000, 000,00
160,000,000, 00
10, 000, 000.00
78,000, 600, 00
45, 000, 000. 00
1,500,000, 00
10, 000, 090, 00
&, 000, 000,00
21,000, 000.00
18,000, 000.00
2,000,000, 00
20,000, 000. 00
7,080, 000.00
2. 000,000, 00
20,000, £00. 00
50,000, 000. 00
9,000, 000.00
6, 000, 000, 0O
25,000, 000. 00
T4, 000, 000, 00
2,000, 000,00
5,000,000, 00
A5, 000, 000. 00
B, GO0, 00U, 08
3,000,000, 00
a0, 000, 000, 06
2,000,000,00
50,000,000, 00

BOOK  VALUE
&, 000,000.00
10, 000, 000. 00
10, 000, 000. 00
315, 000, 000,00
10, 000, 000.00
Z,500,000.00
2. 000, 000.00
40,000, 000,00
#0, 000, 000. 00
12,000,000, 00
10, 000, 000, 00
5, 000, 000.00
17, 000, 000 . 00

100, ¢00,000.00
30, 000, 000 .00
18,000, 000. 00
44,000, 000.00
1,500, 000,00
10, 000, 000 G0
4,000, 000,00
£1, 000, 000.00
1. 000, 000 . 00
2,000,000.00
20, 000, 000.00
7,000, 000,00
2,000, 000,00
a0, 000, 000. 00
50,000, 000 .00
S, 000,000.00
&, 000, BO0. 00
25, 000, 000. 00
74, 000, 000,00
2,000, 000,060
5, 000, 000, 0D
15, 000, 000 .00
w0, 008, BO0. 00
1,000, 000. 00
i0, 000, 000. 00
2,000, 000. 00
50,000,000, 00

PRICE

1.0000000000

1.0000000000
1.0000000000
1. 0000000000
1.0800000000
1.0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.po00000000
1.0000000000
1. 0poooooonn
1.0000000000
1.0000000000
1.0000000000
1.0000000000
l.0000000000
1.0000000000
1.0000000000
1.opgo00o000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.oco00000000
l.0000000000
1.0000000000
1. 000Doooooeg
1.0000000000
1. 0000000000
1. o0ooooonod
1.pooooooood
1.0oooooooog
1. 0000000000

BMIRCH

Pagen 21

FAIR ¥WALUE

%, 000, 000.00
10, 000, 06000
10,000, 00000
25,000,000, 00
30, 000, 000, 00

2,500, 000. 00
3,000, 000,00
40, 000, 000 .00
30,000, 000,00
12,000, 000.00
10, 600, 000 00
6,000, 000,00
12, 000, 000. 00

100, 000, D00, 00
30, 000, 000,00
78,000, 000,00
45.000. 000, 00

1.500,000.00
16, 000, 000 .00
4,000, 000,00
21,000, 000.00
18, 000, 000,00
2,000, 000,00
20,000, 000,00
7,000, 000.00
2,000, 000,00
20, 000,000, 00
50,000, 000,00
%, 000, 000,00
5,000.000.00
25,000, 000 . 00
74,000, 000,00
7,000, 000,00
%, 000, 000,00
35, 000, 000, 00
50,000,000.00
3,000, 000.00
A0, 000, 000. 00
2,000,000.00
&0, 000, 000 .00


http:000,000.00
http:000,000.00
http:000,COO.OO
http:50,000,000.00
http:o.o,ooo.coo.oo
http:20,000,00D.OO
http:7,000,000.00
http:20,000,000.00
http:OOD.ODD.OO
http:18.0DO,OOO.OO
http:2J,OCO,OOO.OO
http:23,000,000.00
http:4,000,000.00
http:000,000.00
http:S.OOO,OOO.DO
http:4'>,00C1,000.00
http:1:',000,1)00.00
http:ooo,ooo.oo
http:2,000,00(1.00
http:00,000.0D
http:ooo.o~n.oo
http:o.ooo.ooo.oc
http:10,000,000.00
http:t)OD,DOO.OO
http:s.ooo.coo.oo

SYSD41548

SYSO04154%
5Y50415%0
EY5041708

SYS04170%
BEYS0417T11

SYR041T14

SYS041554

5YE041556

SY5041707
SYS041T16

SYBC4ALTIH
SYS041458
BYS041563
EYBD41564
EYSD41722
SYS041725
5YS50415687
BYS041717
BYS041730
EYBO417313
SYS041575

SYS041576
SYR4ISTY
BYS041727
SYSO41T4l
BYSU4157TR
EYSD41582
5YS041744
28041745
SYS041747
HYR0D417T49
EYS04173A
SYSO041755
SYS041586
SY5041587
SYS041%00
SYS041593
SYS041691
SYS241THT

SECURITY NAME

RANE OF SACRAMENTO TD

REW OMNI BANK Bh TD

STATE BAKE OF INDIA (CALI
187 CAPITAL HANK TD
FREMERS & MERCHMAITS RAME
MECHANICS BANE T

MUFG UMIOGK BANE MNA TD
EAST WEST BARK TD

TRANS BACTFIC HATIONAL BA
MALAGA BANE FSH TD

BANE OF THE SIERRA TD
MALAGAR BANE FSR TD
MERCHANTS NATIONAL BANE O
SAN DIEGO COUNTY CREDIT O
FROVIDEMT CREDIT UMION TD
15T CAPITAL RANE TD
WESOOM CENTRAL CREDIT UNI
NeW OMNI BANE NA TD
CITIZENS BUSINESS BANK TD
AMERICAN RIVER BRRE TD
MALAGE BANE FSB TD
COMMUNITY BANE TD
MERCHANTS MATIOMAL BANK O
SWMIT STATE HANK TD
CITIZENS BUSINESS BAKE TR
S1ERRA VISTA HANE TD
FEERICAN RIVER BANE TD
KEW OMNT RANK NA TD

BANK OF THE SIERRA TD
COMMERCEWEST BANK NA TD
MALAIA RANE PSR T
EINECTA FEDERAL CREDIT UN
CITIZENS BUSIMNESS BANE TD
HERC BANE USh NA TD
AMERICAN FLUS BANE HA TD
FMERICAN RIVER BANE TD
CALIFPORNIA BANK OF CUMMER
UMPQUA BANE TO

WESTEHN ALLIANCE BANE TD
BANE OF THE SIEHRA 1D

QFFICE OF THRE STATE TREASURER

MAREET VALUATION REPORT FOR: 0%/30/2014

MATURITY

102372014
10/23/a014
10/24 /2014
10232014
1042342014
10/23/2014
10/23/2014
1024 /2014
10/24 /2014
1o/24a /2014
10/24/2014
10/24/2014
10/29/2014
10/29/2014
10/29/2014
10/29 7014
io/a9/2014
iofin/z2014
10/21/2014
10/31/2014
1073172014
11705/ /2014
11/08/2014
11/05/2014
11/05/2014
11/05/2014
11062014
11/06/2014
11/06/2014
11/06/2014
11/06/2014
11/07 2014
1171272014
1171252014
1171372014
117132014
11/13/204
11/13/2014
11/13/2014
1113 /3018

RATE

0. 100000
0. 0000
4. lo0ooo
0. 470000
0.050000
0. 080000
0, 0e0000
0.100000
0. 100000
0. 050000
0. 080000
0.050000
0. 070000
0.450000
Q. 070000
0. 0RO
Q. 0g2000
0. o7a000
0, 050000
. GRO00G
o.060000
0. 090000
. 0voohe
0. 080000
. DRO000
0, 070000
0. 100000
0. 0B0000
0. 090000
0 os0n00
0. 050000
0, 080000
0. 050000
G. 030000
0. 0eb0ad
o, lgoo0n
0 0RDNDD
0. looooo
o, DERoDD
O . DSODDG

PAR WALUE

10, 000,000 00
2, 000, 000. 00
11,000,400, 00
1,000,000, 00
A5, 000,000, 00
20, 000, 000 . 00
150, 000, 000, 00
£0,000,000.00
2, 000,000.00
38, 00O, GO0, 00
20, 000, 000 . 00
A, 000,000.00
#,000,000.00
50, 000, 000 . 00
40,000,000 . 90
#,000,000.00
0,000, 600.00
2,000,000.00
30, 000,000,000
2,500, 030,00
%, 000,000, 00
3, 000, 000, 0o
2,000, 000.00
&, 000, 000,00
10, 000, 000. 00
1, 500,000,008
2,500, 000.00
2, 000,000,000
15, 000,000.00
2,500, 000,00
10,000,000, 00
25,000, 000. 00
S0, 000, 000, 00
25,000, 000.00
240, 000.00
6,500, 000,00
5,000, 000. 00
50,000, 000, 0O
15, 000, 00000
10, 000, 000, 00

14,000, 000,00
4,000, 000. 00
13,000, 000,00
1,000, 000 00
35,000, 000.00
20,000, 000 .00
180, 000, 000 .00
5@, 000,000.00
&, 00g, 000 . oo
3R, 000, 000 .00
20,000,000.00
8,000, 000.00
2,000, 000 . 00
50,000, 000.00
40, 000, 000 . 00
B, 000, 000,00
50,000, 000.00
2,000, 000, 00
30,000,000, 00
1,600,000.00
%, 000, 000,00
a0, 000, b0 .00
2,000,000.00
&, 0060, 000 . o
30, 000, Da0 .00
1.5%00,000,00
2,500, 000.00
Z,000,000.00
15, 000, DO0. 00
2, 500,000.00
10, o000, 000. 00
25, 000, 000,00
L0, DO0, D00 . 06
a5, DOG, D00 . 00
240, 000.00

i, 500,000.00
5. 000.000.00
50, 004, 000, 00
15, 0040, Oaj . 00
10, d00, GO, 00

FRICE SOURCE

1. o0pooonann
1.0000000000
1. 0000008000
1.0000000000
1.0000000000
1. 0000000000
1.000000000¢
1.0000000000
1. 0000000000
1. 000000E000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 6000000000
1.0000000000
1. 6000000000
1. 0000000000
1. 0080000000
1. 0000008000
1, 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1, 0000000000
1. 0000000000
1. 0000000000

Paged 22

FAIR VALUE
10, 000, 60000
2,000,000, 00
15,000, 000 . 60
1,000,000, 00
1%, 000.000.00
20,000, 000. 00
150, 000, 000, 00
G0, 000,000.00
Z, 000,000,060
38,000, 00000
20,000, 000.00
A, 000, 000,00
2,000,000, 00
50, 000,000, 00
40,000, 000.00
4,000, 000 00
&0, 000, 000. 00
2,000,000.00
10, 000, 000 .00
2,500, 000, 00
9,000, 000,00
30,000,000.00
2,000,000.00
&, 000, 000,00
a0, 000, DUG .00
1,500, 000,00
2,500,000,00
2,000,000, 00
15,000, 000,00
2,500, 600,00
10, 000, 000, 0o
25, 000, 200, 00
50,000, 000,00
25.000.000.00
240,000, 00

&, 500, GO0, 00
5, QU0 000, 00
50,000, 000.00
15,000, 000.00
10,600, 400. 00



cCUsie

BYEDA1TES
SYS041535
SY¥5041556
EYS041597
SYS04 1598
BYSO041BU4
EYBO4IA0E
S¥S0&1601
SYE041602
SYS041758
S¥Y50461604
SYS04 1605
BYS04 1656
HYS0A160T
BYBD4 1608
EYSD41609
SYS041620
SYSO041R232
SYS041830
HYSO4 1832
BEYSCA1B24
SYED41E1]
EYSO041835
SYS041627
EYEDL1626
SYS041629
SYS041631
EYBO416332
SYS50418431
SYS041842
SYS061843
SYS041H45
BYEO4163E
B¥YS04lsldy
BYS0L1540
EYS041642
EYS041854
SYS041855
SYSO41857
SYEO41RRE

MECHANTICE BANE TD
HERITAGE BARE OF COMMERCE
NEW OMNI BANE NA TR
RIVER CITY BANK TD

BAN DIRGD COUNTY CHRERIT U
18T CENTURY BANE WA TD
WILSHIRE BANK TD
MERCHANTE NATTOMAL BANE O
WESTERN ALLIANCE HAME TD
CITIZENS BUSINESS BANK TD
AMIZRICAN RIVER HANK TD
PROVIDENT CHEDIT UNION TD
COMMONWEALTH BUSINESS BAN
EVERTRUST BANE TD

RIVER CITY BANE TD

RIVER CITY BANE TD

FIRST NATIONAL BANE OF 1RO
MEHCHANTS NATIONAL BANK O
FARMERS & MEXCHANTE HANK
HMALAGR HANE FER TD
WILSHIRE BANK TD

BMNE OF THE SIEREA TD

CGAE VALLEY COMMUNITY BRANE
COMMONWERLTH BUSINESS DAR
COMMUNITY BANK OF THE BAY
FIRST POURDATION HAME T
PACIFIC ALLIMICE BANK TH
RIVER CITY BANK TD

UKITI BANE TR

CITIZENS BUSINESS BANK TD
COMMONWEMRLTH BLUSINESE BAN
BALALGA HANE FSE TD
COMERICA BANE TD
COMMUNITY BANE TD
EVERTRUST BANE TD
HERITAGE BANK OF COMMERCE
CITIZERS BUSINESS BANK TD
FARMERS & MERCHANTS BANKE
HERITAGE OAKS BANE TD

THEI COINTIES BAAME TH

OFFICE OF THE STATE TREASURER

MARKET WALUATION REPORT POR: 0%/30/2014

MATURLITY

1371372014
11/14 /2014
11/14 /2014
1114 /20148
11/14/20148
11/14/2014
11/14 /2014
11/19/2014
11/19/2004
11719/ 2014
11/20/2014
11/20/ 2014
i1if21 /2018
11/21/2004
1172172014
1172172014
127/03/2014
1Z/03/2014
1203 2014
12/03/2014
12/0a/2014
12/08/2014
1204 /2014
12/08/2014
1206/ /2014
12f05/2014
12/05/2014
1205 2014
12/05/2014
12/06/2014
1208/ 2014
1zfonf2014
12£10/2014
12/10/3014
1211052024
12/10/2014
1z/10/2014
12/10/2014
12/10/32014
i2f10/3018

0. 030000
. 100000
¢.0RGO00
0. 100000
2. NE0000
0. o0AnQO0
0. 060000
0. gvooo0
o.0Too00
0. DEODOD
0. 100000
0. 0RDO00
0. 060000
0. 080000
0. 100000
0100000
0. 100000
0, 0RODO0
0., 050000
0. 050000
0. 060000
0. 0BOBOA
0.070000
0. 080000
0. 100000
o, 100000
0.l100000
0. 100000
0. 070000
0. 050000
0. 030000
O, n&O000n
0. 100000
0. 100000
G.080000
0.100000
0. 0503000
0.080000
@. 070000
0. 0vono0

PAE WALLIE

20, 000, 000. 00
13,000, 00000
&, 000, 0do, o0
20, 000, DO, 0Q
B0, D00, 000, 0D
20, 00G, 00, 00
30, 000, 000,00
Z.000,000.00
a5, o0d, 00d. 00
30, 000, 000 00
1,000, DOG. 00
20,000, 000 . 00
5,000, 000, 00
20, 000, 000, 00
20, 000, 000, 00
15, 000, 00d. DO
4,000, 000. 00
2,000, 000,00
15,000, po0 ., 00
12,000, 000,00
50, 000, 000 .00
15, 000, 000.00
3,500, 000. 00
&, 000, 000G, 00
5,000, 000,00
10, 000, 6on. g
1,500,000,00
15, 000, 000, 00
&, 000,000, 00
25, 000, 000.00
5, GO0, 000, 00
4,000, 000,00
25, 000, 000 .00
30, 000, 000, DO
20, 000, 000.00
a0, 000, 000.00
W, 000, 000 . 00
20,000, 000. 00
75, 000, 000 . 0N
5, 000, 000, 00

BOOE WALUE

20, 000, 000.00

13, 000, 000.00
£, 00, 000, 00
a0, 004, 000 00
0. 000,000, DO
20, 006, 00D . 60
30, 000, 000, 00
2,000,000,00
25, 000, 000. 00
30, 000,000, 00
1. 000,060, 00
20, 000, 000. 00
5. 000,000, 00
20, 000, 000.00
20, 000, 000 . 00
1%, 000, 00000
4, 000, 000, 0O
#,000,000.00
A5, 000, 000 . O
13, 000,000.00
50, 000, 000. 00
15, 000,000, 00
3, 500,000.00
5, 000, 000, Of
5,000, 000,00
10, 000, 000 . 00
1,500, 000, 00
15,000, 000 00
A, 000, 000,00
26,000, 600.00
5, b0, 000, o0
4, 000,000.00
25,000, 000,00
30.000,000.00
20, 008, 000, 00
20, 00a, 000, 00
2%, 000, 000. 00
20, 000,000, 00
25, 000, 000,00
5. 000, 000, 00

PRICE BOURCE

_— p——

1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 000000000
1. 0000000000
1,0000000000
1.0000000000
1. 0400000000
L.000ooooonD
1.0000020000
1. copoooonnn
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1,0000000000
1. 0200000000
1, 0000000000
1.0000000000
1.0000000000
1. 00000000040
1. oooooooooo
1.nogo0ooaon
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0oooooRetn
1. 0000000000
1. 0000000000

FageR 23

FALIR WALLE

20,000,000.,00
13.009,.000.00
2,000,000.00
20, 000, 000. 00
B0, 000, 000.00
20,000,000.00
a0, 000, 00000
2,000, 000. 00
2%,000.000.00
30,000, 000.00
1,000,000.00
0,000, 000.00
5,000, 800.00
20,000 ; 00000
20, 000,000.00
15%,000.000.00
4,000,000,00
2,000,000.00
15,000, 000. 00
12,000,000, 00
50,000, 000.00
1%,000,000.00
3,500,000, 00
5,000,000, 00
5,000,000.00
10, 000, 00000
1,600,000.00
1%, 000, 000.00
3,000, 000,00
25, 000,000.00
5,000,000.00
4, 000,000.00
A%, 000, 000.00
30, p00,000.00
20, 000,000.00
0, 000,000.00
25, 000, 000.00
20,000, 000.00
25,000,000.00
&, 000,000.00



CUusIp

SYS041R60
EYB041648
Y504 1657
SYS04165
SEYE041654
SYS041860
SYA041861
SYEI41R63
SYS041666
SYSOD41E6ER
EYS041820
EYS041655
EYE041660
SYS04166T
SYTH041EEG
EYSD41662
SYSDG18T7
SYS04iBa0
5Y5041882
SYSO41800
BYSU4 16T
SYSM16TL
SYE041673
BYR0A1RTY
BYEOR1677
BYSO41678
SYS5041682
FYS041664
EYS04 LGRS
BYBD41ERD
SYS041650
SY5041654
5Y5041655
EYS041696
SYS041698
BYS041699
EYE041700
SYS041705
SYS041710
SYS041712

SECURITY NAME

GPFEN BANE T3

PACIFIC CITY BAKE 1D
18T CAPITAL HANE TD

BAIK OF THE SIEHRA TD
MANUFACTIIRERS BANE TD

EECN BAME TT

FROVIDENT TREDIT UNION TD
DOMMOENWEALTH BOSINESS BAN
EhN BIBEGO COUNTY CREDIT U

UMBEQDA BANE TD

KEW OMNI BANK A TR
MALAGR BANE FSR TD
WESTERN ALLIAMCE RANE TD
COMMONWEALTH BUSINESS BAN
PFACIFIC CITY RANK TD
TRANS PACIFIC MATIONAL HBA
FACIFIC COMMERCE RANE MA
COMERLICA BANE TD
COMMUNITY BUSINESE BANK T
NEW OMNI RAME HA T

OPEN BANE TD

TRAVIS CREDIT UNION TD
WESTERN ALLIANCE BANE TD
HMETROPOLITAN HANE TD
FACIFIC WESTERN BANE T3
WESTAMERICH RANE TD
CCMERTCA BAKE TD
COMMINITY BANE TD

S5AN DIEGD COUNTY CREDIT U
SUMMIT STATE BANX T
CALIFORNIA BANE OF DOMMER
CTHC BANE CORP (USA) TD
EAST WEST BANE T
METROPOLITAN RAME TD
EAST WEST BANK TD
HERITAGE BANE OF COMMERDE
HEW OMNI BANK MA TD

WILESHIRE BAKE TD
AMERICAN RIVER BANE TD
METROPOLITAK BANE TD

OFFICE OF THE S5TATE TREASURER

MARKET WALUATION REMORT FOR: 0%/3n/a0l4

izfio/2014
12/11/ /2014
12/11/2014
12112014
12/11/3014
12f11/2014
12f11 /2014
1211/ 2014
1271272015
12/13/2014
12f12/2014
13717/ 2014
12/17/201a
12/18/2014
12f18/2014
12/19/2014
1271942014
12f19 2014
12/19/2014
1z/18/2014
a1/07/20158
oifor/2ols
81/fev/201%
010742018
61 /08/201%
0108 2018
01/09 /2018
o1/09/2018
01/0%/201%
01/14/2015
01/14,/2018
ol/l4/2p1s
oifi4 2018
eif1sf201s
01 /1572015
01/15/201%
01/15/2015
01/21/2015
nifaafans
01/22/2018

EATE

oo osooon
0.11¢000
0.110000
G.090000
Q.0%0000
a.oea0nn
0, BERO00
0.040000
0.49%0000
o.490000
0. 030000
a.070000
o, 1200
0. pacono
0. 440000
0. 100000
0. 020000
0. 040000
0. RE00GE0G
Q.030000
0.100000
0. DEoonD
0.padpoe
0.080000
0.080000
0.110000
0. 110000
0. 110000
0. 110000
0. 100000
0. 100000
. 0Goo0DoD
o, i0Gcoon
0. 0%0000
0. 080000
0.110000
0.1310000
0.100000
o, 100000
0. 0RGA0G

PAE VALUE
3%, 000,000, 00
1,500,000.00
4, 500, 000.00
&, 000, D30 00
10,000, 600,00
5, D00, 000, 00
10, 000, 000 . 00
50, 000, 000.00
75, 000, 000. 00
20, 000, 600 0O
10, 000, 600 . 00
%0, 000, 60000
100, 000, 000. 00
5. 000,000.00
10, 000, 000. B0
50,000,000.00
&, 000, 090. 00
20, 000, 000,00
%, 000, 000.00
10,000,000.00
50,000,000, 00
3,000, 000.00
1.000,000.00
2, 000,000.00
50, 000, 000, 00
25, 00O, 600, 00
1, 500,000. 00
i0,000,000.00
25,000,000, 00
75, 000, 000. 00
36, 000, 000,00
100, 00O, 000, 00
5, 000,000, DO
5,000,000.00
50, 000,000, 00
50, 000, 000. 00
1,000,000.00
116, 000,000, 00
50, 000, 000, 00
2.000.000.00

39,000, 000 . 00
1,500, 000 . 00
4,500, D00, 00
&, 000, 000,00

16,000, 000 . 00
5,000, 900, 00

10,000, C00. 00

50, 000,000.00

75, 000, 000, 00

20,000, 000,00

10,000, 000. 00

50, 000, 000,00

100, 000, 000,00
5,000,000.00

10, 000, 000, 00

50, 000,000.00
5,000, 000,00

20, 000, D00 . 00
3,000, 000,00

10,000,000, 00

S0, 000, 000 . 00
3,000, 400, 00
1,000,000.00
2,000,000, 00

50, 005, D00, 00

25, 000, 000, 0G
1,500, H00,00

10,000, 000, 00

25,000, 000. 00

15, 000, 000 DG

25,000, 000 00

108,000,000, 00
5,000, 000, 00
%.000,000.00

50,000,000.00

50, 000, 000 . 00
1,000, 000.00

125, 000, 000 . 00

50, 000,000, 0D

2, 000, 000. 00

PRICE
1.0000000000
1.0000000000
1. Do00008000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
L. ogooooooon
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. pogooonaoo
1. 0ooo0poooo
1. 0000000000
1. 0000000000
1.0000000000
1. 000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0000000000
1. 0OQO0OD0oODD
1. 0600000000
1, 0000000000
1.0000000000
10000000000
1.0oooo00po0g
1. 0000000000
1.0000000000
1. 6000000000
1. 0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1.0000000000

Faged 24

FAIR VALUE

39,000, 000.00
1,500,000.08
4,500,000, ¢0
5, 000, 000,00

10,000, 000,00
5,000, 000,00

10,000, 000,00

50.000.000.00

76,000, 000,00

20, 400, 80000

10,000, 000.00

50,000, 000,00

100,000, 000.00
5,000,000.00

16, 000, 60000

50,000, 000.00
&, 000, 000.00

a0, 000, 000 60
3,000, 000.00

10.000.000.00

50, 000, 000, 00
3,000, 000,00
1,000, 000.00
2,000,000.00

B0, 000, D00 . 00

25,000,000, 00
1,500,000.00

10, 000, 300, 00

25.000.000.00

76,000, 000.00

25,000, 00000

100,000, 000. 00

5,000, 000, 00
5,000, 000.00

50,000, 00D, 00

50,000, 000.00
1,000,000.00

125,000, 00000

50, 000, 000,00

2.000.000, 00



CUsIP

EYS5041712
FY5041715
SYS041719
STR04 1723
SYS041734
EYRD41726
EYSU4A1TIR
EYSD4172D
SYS041731
SYSO419az
EYSO041734
SYS041735
BYSO&1737
EYS041739
5YS5041740
SYS041742
SY5041743
BYE041746
SYSo4al748
BYSD41THD
BYBD4175R1
EYRO041752
SYSR0L1T54
SYS041756
SYS0418056
SYS041816
5YS041R17
5YS041818
EYS0418L%
SYS5041821
EYS041823
SY5041825
BYS041m1E
BYSO041837
FYS041828
EYS04182%
S¥5041831
BYE041834
BYROL1B3G
BYS0S 1844

EECUVRITY NAME

PROVIDENT CREDIT INION TD
CATHAY BARE TD

SIMRIT STATE HANKE TD
PACIFIU WEATERN RANE TD
SUMMIT ®TATE BAKE TD
BANK OF THE WREST TD

CTHC BRANE CORP (USR] TD
COMMTNITY LET BANK TD
COMMERCEWEST BANYE KA TD
FOLSOM LAEE RANK TI
METROMILITAN KRANE TD
OIS BANE TD

BANE OF SACRAMENTD TD
COMERICA BANK TD
FRESIDIO BRANK TD
WESTAMERICA BANKE TD
AMERICAN RIVER BANKE TD
HANMI BANK T

STRTE RARE OF INDIA [CALLY
KINECTA FEDERAL CHEDIT UM
EARST WEHT RAKK TO
COMERICA RANK TD

FIRST FOUNDATION BRANE TD
OPEN BANE T

COMMIRTTY BANE TD
EVERTRUBT BANK TT
FROVIDENT CREDIT UNION TD
FRESIDID BANE TD

STATE BANK OF IRDIA (CALI
CHNTRAL WALLEY COMMUNTITY
HEW DMNI BANK NA TD
COMERICA HANE TD
METRUPOLITAN BANE TD

HEW OMNI RBANE NA TD

BANE OF THE WEST TD

BRCN DANE TD

FOLAOM LAKE HANK TD
FIRST FOUNDATION BRNE TO
MUFG UKION BANE NA TD
FIRST FOUNDATION BANE TD

UFFICE OF THE STATE TREASURER

MARKET VAILIATION REPORT FOR: 0%/30/2014

01/22/5201%
pif23/201%
o1/fz3fa01s
p1fasfams
o1/28/2018
o1/29 /2015
012972015
01/30/2015
01 /30,/2015
e1/anfanis
o1/fi0/2018
01/30/2015
02/04/2015
02 04,2015
0z/04/201%
vafo4 2018
02 /05,/2015
gafasfaois
gajfosfan1s
oa/06/2015
b2f06 /2015
t2f11/ams
021172015
oafi1/a01s
g2f13f2mas
o2f1afa01s
02/18/201%
02/19/2015
0z/19/201%
oxf25 2015
oz/26/2015
o3 /26 /3015
pafa6fanls
D2/26/2015
pafoa /2015
0ifoa /2015
o3fo4 /2015
o o8 /2015
03/05/2015%
03/08/2015

0. 100800
o. 100000
0.180000
9.100000
. 10a0an
,100006
T
.120000
LD
9.120000
0.1106000
0. 090000
. 00000
R LT
¢, DTO0O0
¢.0s0000
@. 100600
¢. DEO0DO
£. 100000
0.110000
0. 100000
%. 050000
0. 030000
. 0T0000
0.106000
0. 0E0000
0.100000
0. 0ad000
0. 100000
., 030000
0.080000
0. 100000
0. 100000
0. 080000
. 090000
0, 070000
0. 1ea00n
0. 050000
0. 160000
0. logone

2 8 o 8 [

PAR VALIE
40,000, 000. 00
§0, 006, 600. OO

3,500, 000, 60
40, 000, 000, 0D
4,000, 000,00
134, 000, 000. 00
10, 000, 000. 00
1, 000, 090. 00
2,500, 000, 00
3,500, 000,00
2,000, 000, 00
190, 000, 00D. 00
&, 000, 000, 00
L, D00, DOG. 00
10,000, 000,00
4%, 000, 000,00
%, %00, 000,00
10, 000, 000, 00
12,000, 000,00
25, 000, 000, 00
95,000, 000, 00
25, 000, 000. 00
12, 000, 00000
10, 000, 000, 00
25, 008, 000, 00
10, 00O, 00060
20, 000, 00D . 00
in, Doa, 6on. o0
16, Do, 060, 00
%, 000, 000, 00
1,500, 000,00
75, 000, 000. 00
1.000,000,.00
5,000, 000,00
66, 000, 000,00
%0, 000, 000,00
3, 000, 000,00
12, 000,000.00
160,000, 000.00
10, 000, 000. 00

40,000, 60000
wp, Gab, 000 . 00
3, 500, 900, 00
40, 000, 00D .00
4,000, D00 . 00
134,000, 000.00
10, 000, DU0. 00
3,000,000.00
2,500, 000,00
3,500,000, 00
2,000, 000.00
10, 000, 000 . 00
4,000, 000,00
L0, 080, 000 06
10,000, 000. 00
26, 000, 000 .60
7,400, 060 . 00
10, 006, 000 . 60
12, 000, D00 .00
25, 000, 000 . N0
T, 000, 000 . 00
25, 000,000.00
12, 000, 000, 00
10, 000, 000 . D0
25, 000,000.00
16, 000, 000 00
20,000, 000.00
16, 060, 600, 66
10, D00, 000. 00
5,000, 000,00
1, 500, 600,00
T4, 008, 000 . 00
1,000,000, 00
5,000,000, 00
&6, 000, 000, A0
%0, 000, 000, 00
3,000,000.00
12, 000,000.00
150, b0D, 000 . 00
10, 000, 000, 00

1. 0000000000
1L.0000000000
1. 0000000000
1.0000000000
i-000o0oDoco
1.000C000B0G0
1. 0000000000
1.0000000000
i.0000000000
1.0090000000
1.0000000000
1.0000000000
1.0000800000
100000000600
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0002000000
1.0008000000
1. H00GH0G000
1.0000000000
1 . 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1, 00nanonoon
1.0000000000
1.p000000000
1.0000020000
1.0000000000

Paged 2%

40, 000, 60D . 00
50,000, 000, 00
1,500, 000. 00
40,000, 000,00
4,000,000, 00
134, 000,000.00
10, 000, 000. 00
3.000.000.00
2,500, 000.00
i, 500,000, 00
2,000, 000. 00
10,000,000, 00
4,000,000.00
50,000, 000.00
10, 000, 000, 00
25,000, 000.00
7,600, 000. 00
30,000, 000.00
13,000, 000, 00
25,000, 00000
75,000, 000.00
25,000, 000,00
12,000, 000.00
i¢,000,000.00
25,000,000.00
10, 000.000.08
Z0.000,000.00
10,000,000.00
10, 600, 000,60
%, 000, 000,00
1,500, 000.00
7%, 000, 00000
1,000,000.00
5,.000,000.00
G, 00D, 000 .00
90,000, 000,00
3,000, 000,00
12,000, 005,00
150,000, 000. 00
10,000, 000.00



CUsIP

BEYS041848
RYHO041B4T
EYSD41848
SYS041856
SYS041863
TS0 1864
EYSO41RRT
EYS0418ER
SYS041869
SYS04187T0
AYS041871
EYa041872
BYSD41RTI
SYS041874
S¥5041875
SYSD41876
SYS041878
SYS041879
HYS041881
EYS041RES
BYS0418R7
EYS041BER
EYS041889

Book value:

AP

Book « ATP:

SECURITY MNAME

MEW OMNT RANK NA TR

SAFE CREDIT LUNION TD
EIMMIT STATE BANE TD
FIRET MATIORAL BANE OF HO
CENTRAL VALLEY COMMUNITY
FROSPECTORS FEDEHRAL CREDN
WESTERN ALLIAMCE BARE TD
BANK OF THE WEST TD
CALTPORNIA BANE OF COMMER
COMMERCEWEST BANE HA 1D
HEW OMMI BANKE MA TD

OFEN BANE TD

PROVIDENT CREDIT UNION TD
MMERICAN FLUS BANE BA TD
PACIFIC WESTERN BANE TD

COMMUNITY BAKE TD

COMMUNITY 15T BAKE TD

OPEN RANE TD

SUMMIT BTATE BANE TD

OPEN HANE TO
UMPCAIA. BANE TD

WESCDM CENTRAL CREDTT UNI
HERITAGE BANK OF COMMERCE

5, 08X, T40, 000, 00
1 0.00
%,0R2,740, 000,00

OFFICE OF THE STATE TREAGURER

MARKET VALUATION MEMONT FOR: 0%/30/2014

MATURITY BATE
OI/ORSI0IS O, GROGOD
G1/06/2015 0.110000
0306 /2016 0.100000
Bijrif201s 0. 00000
Lif12/2015  0.090000
0ifizf201% 0.070000
PAS13/2015 0. %0000
B3f13/2015 0. 090000
031f13/201% ©0.070000
pi/f13/301%  0.0TO0OD
eifisfacis 6.070000
p3/f13/2015 o.070000
03/18/2015 0. 090000
03 f18/2015% 0870000
o3f1e/a01s 0.o%0000
03/18/2015  O.050000
03f20/2018 4. 100000
o3f20/201% O.0700CD
pi/20/301% ©0.0%0000
01/ 35 /3018 &, 060000
n3/26/am1s 0. 0%0000
03/26 /2015 0.0%0000
03/2T/2015 O.0RO00Q
TIME DEPOSIT 22

3. 000.000.00
5, 000,000.00
12, 000, 000,00
1%, 000,000 .00
&, 000, 000,00
4,000,000,00
50, 000, 000.00
1040, o0Q, 000, 00
10, 000,000,000
5§,000,000.00
2,000,000.00
5. 000, 000, 00
20, 000,000.00
2, 000, 000,00
40,000, 000.00
35,000, 000.00
2, 000, 000, 0O
2,000, 000.00
7,000, 000, 00
10, 000, 000, 00
20,000, 000.00
50, 000, 000. 00
1%, 000, 000. 00

BOOE VALUE
1.000,000.00
5,008, 000. 00

12,0008, 000. 00
1%,000,000.00
5,000, 000, 00
4.000,000,.00
50, 000, 000.00
100, 000, GO0 . 00
10,000, 000. 00
,000, 000,00
2,000, 000 .00
&, 000,000, 00
20,000, 000.00
2,000, 00000
40,000,000, 00
3%, 000, 000. 00
2,000,000.00
2,000,000.00
7,000,000, 00
10, 000, 000, 00
20,000,000.00
&0, 000, 000.00
1%, 000, D00, 00

L,.0K2,740, 000,00 5,083,740,000.00

FRICE BSOUMCE

1.0000000000
1.000000C000
1. 0000000000
1. 0000000000
i1.000po0Do00
1.00p0000000
1.0000000000
1. 0000000000
1. 0000200000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000080000
1.o000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000

mages s

FAIR VALUE
1,000, 000, 00
5,000, 000 . 00

12,000,000.00
1%, 000, 000. 00
5,000,000.00
4, 008, 000 . 00
%0, 000, 000, 00
100, 000,000.00
10, 000, 000 .00
5,000, 000.00
3,000, 000.00
5, 000, 000.00
20, 00D, Don, oo
2, 000,000.00
40, 000, 000, O0
3%,000,000.00
2, 000,000.00
2,000,000.00
7,000, 000.00
10, 000, 000.00
20, 000, 00000
%0, 000, 000,00
15, 000, 000 . 00

5,082, 740, 000. 00



SECURITY RAME

ABLS
AHSS
ARSS
ABSS
ABLS
ARSS
ABSS
ABSS
ABRAGS
ABSTS
ABSS
ARDS
ABRSS
ABSS
ABGS
ABSE
ARES
ARSS
ARSS
ARGS
ARSS
ARSS
AHSS
AHSS
ARSS
AnSS
ABOS
ABLS
AHSS
ABSS
ABSS
ABSS

13400113
1340014
13400145
1340018
1340019
1340020
1Liqnoe]
1340022
1340023
1340024
1340027
1340029
13400340
OTBOI13
1340031
1340032
13406031
1340034
1340035
13140036
1340037
13400348
1340039
1340040
1340041
1450001
1450002
1450003
1450004
1450005
1450006
1450007

GF LOAN 01

MATURITY

-

117212014
1142172014
1172172014
1241242014
121272014
n1/16/201%
01716s2015
01/1&/2015
01/16/2015%
O1/16/2015
D2/20/2015
B2/20/2015
0272022015
03/18/2015
03/20/52015
Bis20/2015
0471772015
De/1T /2015
05,225 2015
D5/72272015
05/2272015
B5/22/72015
05/22/2015
0671972015
06/19/2015%
QI 2015
DT/LT /2015
QT/1T /2015
0a/2L/2015
09/1R/2015
09/18/2015
09/18/2015
sofusfane=

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR:

0, 26000000
0.26000000
0. 26000000
0. 27000000
0. 27000000
0. 23800000
0.23800000
0.23800000
0. 23800000
0.23800000
0. 23600000
0. 23600000
0.23600000
5, 00000000
. 23z00000
0.23200000
0.23000000
0. 23000000
0.22700000
0.22700000
0.22700000
0.22T00000
22700000
-22100000
22100000
25800000
L24R00000
2400000
. 43000000
L 23800000
L 23800000
LA3800000
L239%00000

oo oooocooc oo

PARY BOGE VALLE

________________

28,047, 000.00
1,103,000.00
2.507,000.00
1,504, 000.00
1,562, 000,00
1,128,000.00
1,492, 000,00
1,408,000, 00
1, 348.,000.00

61.567,.000.00
5,.417,000.00
1,444,000, 00
1,209,000.00

10,724, 467.74
2,391,000.00
1.,777,000.00
1,847,000.00

993, 000. 00
2,348, 000,00
3,477,000,.00
5,116, 000. 00
8,546,000.00
§,914,000.00

17,554, 000.00

31.029,000,00
5,21%,000.00
2,856, 000,00

15,400, 000,00

7,880, 000.00

100,135, D00. 00
4,210,000.00
5,759, 00D, 00
T01,300,000,00

1,049,229, 467,774

9/30/2014

rage ® 27

FALHR VALUE

e L

28, 047, 000.00
1,103, 000.00
2,507, 000.00
1,504, 000.00
1,562, 000.00
1,128, 000,00
1,492, D00 . 00
1,408, 000,00
1,348, 000.00

61,587, 000.00
5,417, 000,00
1,444,000, 00
1,209,000.00

10,724, 467.74
2,391, 000_00
1,7717,000.00
1,847, 000.00

993, 000.00
2,348, 000.00
3,477, 000,00
5.118, 000,00
8,546, 000.00
8,914,000.00

17,554, 000,00

31,029, 000.00
5,235, 000,00
2,856, 000.00

15,400, 000.00
7,880, 000.00

1060,135,000.00
4,210,000.00
5,759, 000,00
701,300, 000,00

1,047,229, 467,74



Toral

Total

o of ltems
Par Valuoe
Book Valuwe
Fair Valus
Accrual

Book Value
RID
Bonk « ATP

557
&%, 435,939, 501

a7, 686, B4

66, 448,279, 044,
1,965,582,
B6, 450, 244, 6327,

o
66, A48, IT, 044 .
G, 4ES, B4Y, Bih.
)]

L k4
e

a2
16

OFFICE OF THE STATRE TREASURER

MARKET VALUATION REPORT FOR: 09/30/2014
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