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STATE OF CALIFORNIA 	 Bill Lockyer, Treasurer 

OFFICE OF THE TREASURER 
P. 0. BOX 942809 
SACRAMENTO, CA 94209-000 I 

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, I 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. 

--ul·l a_ ~...... (_ r 
William T. Dowell 
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POOLED MONEY INVESTMENT ACCOUNT
 

SUMMARY OF RESOURCES
 

September 30, 2014
 

(Dollars in thousands) 

Portfolio Amount $ 56,450,245 

Effective Yield 
Quarter-to-date Yield 
Year-to-date Yield 

0.252%
0.250%
0.250%

 Average Life (in days) 232 

Demand Bank Account Balances $ 2,141,980 

Total PMIA Resources $ 58,592,225 



                     
         
                     

           
              
                     
                     
           
           
                     
           
              
                     
              
              
                     
              
                     


 


 


 

POOLED MONEY INVESTMENT ACCOUNT
 

ANALYSIS OF THE PORTFOLIO
 

September 30, 2014 

(Dollars in thousands) 

Type of Security  Amount Percent 

Governments
 Bills 
Bonds 
Notes 
Strips 

Total Governments 

$ 11,137,910 
-

20,613,431 
-

$ 31,751,341 

19.73%
0.00%

36.52%
0.00% 

56.25% 

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 

$ 2,530,890 
9,475,026 

400,000 
-
-

1,299,421 
5,082,740 

-
4,354,196 

109,474 
-

345,929 
701,300 

-
399,928 

-

4.49% 
16.78% 
0.71% 
0.00% 
0.00% 
2.30% 
9.00% 
0.00% 
7.72% 
0.19% 
0.00% 
0.61% 
1.24% 
0.00% 
0.71% 
0.00% 

Total, All Types $ 56,450,245 100.00% 
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State of California 
Pooled Money Investment Account 

Market Valuation 
09/30/2014 

Carrying Cost Plus 
Description 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). 

http:56,493,336,677.50


OFFICE': OF Tllr: STr,n; TREAS<JRER 

l".ARK£1' VJ\LU,\T!ON REPORT !.'OR: 09/ l0/:'014 Page;; 

CUSIC1 SECURITY NA!~E 1".ATURT'I''i J<A':'E PAR VALUE !lOOK VALUE PRICE SOURCE FAIR VALUE 

--- - -- -- ---- -- --~ --- - -- ­-- . ·-··--- -·-­
'11 ;n,..6CF4 us TRJ::AS &ILl, l 0/16/2011 0.000000 '00 . 000, 000 . 00 !; 't9, 1l'l,4~4 .48 1 .00000 00000 CITIBAJI:K 600 , 000 , 000.00 

:11:! I J6CLJ lj s TREI•S BILl , : !/13/:?.014 0.000 000 800,000 , 000 . 00 7~9 . '1R!> , 58J.J.l 0. J'J'JJSOOOOO CITrBN>K 799 , '>Sol,OOO . OO 

•1:?.7'H,D!l:? u s TRF.AS BILl, 12/1 1/:!014 0 . 000000 1.2~0.000 , 000 . 00 1 • 2411' 41'1 . 2 22 . 2 3 0.99'JG7Q0000 ClTIBJ\Nl< 1,24~.~62,500.00 

'11 ;>7960FJ u s TREJ\S BILL 01/08/2015 0.000000 ROO , OOO ,O OO .OO 799 , 137 . ~11.79 0.'.1!199500000 CTTlbli.NK 799 , 960, 000.00 

!>1:?.'/%!)(;1 u s TREAS BTl,!, 02/0S / 201 5 0.000000 900 , 000 , 0JO.OO RJ9 , 0 77 , 05~ . 52 0 . 99<l9200000 CITlllANK 899 , 928 , 000.00 

~127961)11 u s TREAS B!l,l. 0 1/ 0~/20 1 !> 0 . 000000 900 ,000 , 000.00 R~A . 941,193.0•1 O. 'l9?8700000 ClTIBANK 899 , 883 , 000. 00 

91 2'/!)fl)UO u s TREJ\S BILl. 0 4 /02/2015 0.000000 4 00 , ()00 , 0GO . OO 199 , 553 , 088 . ~2 0.99\17800000 C!Tl!.!ANK 399 , 912 , 000.00 

9127960¥2 u s 7REJ\S !lll.l. 0 4 I 10/:>.0l s 0.000000 650 , 000 , 000 . 00 6-19 , 154 ,1 ~2 . 73 0. 9\19 '/800000 Cl'l'lll/\NK 1>49,857 , 000.00 

912796EC9 u s TRF.AS B!LL C5/2R/:!Ol5 0.000000 1,500,000,000.00 1,4<8 , 590,242 34 0. 'J'J\f'/500000 C:TIBJ\NK 1 ,4 99,62~, 000.00 

9127~6E.J'l lj s TREAS &ILL 01)/25/201'> 0.000000 1 . 150, 000, 000 . 00 1,148,843,44~.40 0 . 9~9USOOOOO CIT!BAI'K 1 ,1~9.597 , 500.00 

~127J6EN5 u s TREJ\S BII.r , 07/2J/:?.015 o.cooooo 1,000,000,000 . 00 ~\18 , 922 . 855 . 54 O. <t995500000 CITIRJ\N¥ 999,550 , 000.00 

91 ?.'/96F.T2 u s TREAS BILl, 08 /:?.0//.015 0 . 000000 4 00 , 000 , 000.00 199 , 61~.851.38 0.99\13300000 CIT I BANK 399 , 732 , 000 . 00 

912'/~6l::X1 u s TR EAS BT! .r.. 09/17/ /.015 0.000000 800 , 000 . 000 . 00 79? , 1 18 , 029.86 0.9990500000 CITIRANK 799 , 240 , 000.00 

... -- - w --- ........... .. - ~ -- --- --- --- ---- ­

016 - TRF.ASURY BTl.,!, 1J 11, 150 , 000 , 000 . 00 11.137,90~ . 675 . 57 11.117,231 , 000.00 

BOO< V.)}UP: 11,:37 , 909 , 675 . !:7 

J\IP o.oc 
Rook • A!P: 11 ,1 37, 909 . ~7~ . 57 

http:61~.851.38
http:1,148,843,44~.40
http:1,500,000,000.00
http:10/:>.0l
http:CTTlbli.NK
http:1,24~.~62,500.00


OFFICE OF Tilt: STATE TRE/\SURER 

~tARKET VhLUATTON REPORT FOR : 09/30/:>014 

cusu SECURITY N/\P.b: !-11\TURITY RATE PAR VA!.l~F HOOK VALUF: PRICS VA!. 1\CCRUED SOII!<CE 1\CCIWED rNT 

9~28;1!TU4 U S TREAS NOTE 10/31/2011 0.250000 1.~00,000,0)0.00 1,!00,062,732.38 1.0001600000 0.00101620 C:T:B~~K 1,600.2!>6,000.00 l,G'IJ,920.0C 

9!28/8RV4 U S TREAS NOTE 12/15/201·1 0.250000 :>.(,~0,000 , 0)0.00 :>,S99,2R9,430.'19 1.0003'100000 0.000737"10 CITIBANK 2,b01,014,000 . 00 1,918,040.00 

'J:::a;cPi<h5 l1 S TRF.AS NOTF: 01/15/2015 0.250000 100,000,0)0.00 100,026 , 785.77. 1.0005900000 0. 00052!18 . CITIBANK 100, 059,000 . 00 ~l,'lB~.00 

91~1l/.&UK<l U S TRE!,S NOTE 01/31/2015 0.250000 800,000,0~0.00 800 , 104' '171. 04 1.0006600000 0 . 000•121?0 CITI!JANK 800,'128 , 000.00 )Jb, 96f' 00 

912821lUi>1 U 5 TREAS NOTE 02/28/2015 0.250000 t.OO,OOO , ODO.OO 400 , 134, 842.52 1.0008600000 0 . 000,1409 CITlBANK 400 , 344 , 000 . 00 85 , 636 . 00 

n/B'8SK7 U S TREAS NOT!-; 01/1 '>/2015 0 . 375000 !>00 , 000,000.00 ·19'J , 524,400.72 1.0011800000 0.00016.,./S CITIBANK 500 ,740 . 000 . 00 82 , 1P!> 00 

9128:>8UT!> U S TREAS 1':01'1:: 03/31/2015 0 . 250000 1,200 , 000,000 . 00 1,200 , 208 , 859 . 31 1.000!1AOOOOO 0.00000687 CITIRANK 1 . 201 , 176,000 . 00 8 , 24'1.00 

9l2828UY4 w S TREAS NOTE 04/30/201!> 0.125000 roo.ooo.ooc .oo 599.&88 , 377 . 52 1.0003'JOOOOO 0.000!>::!310 CJTJB~'lK b00,234 , 000.00 .113,860.00 

~l2621lSU~ U ~ TRFJL~ NOTE 05/1!>/2015 0.250000 500,000,000.00 4'19,839,795.36 1 . 0011700000 0. 000344::~ C1T1BA.:~K 500,585,000.00 472,145.00 

~~21l,kVD~ U S TREAS NOTE 05/31/2015 0.250000 JOO,OOO,OOO.OO ~9!:1, 8!:>'/, 874. OS 1.0012!>00000 0.00084016 CJT:B~'IK 100,375,000.00 :.>52,048.00 

912828SZ4 U S TREAS NOTE 06/15/2015 0.375000 1,200,000,000.00 l , l9Y , 823,9'12.72 1.0021500000 0 . 00110~<;1. C!"l'IBlu'IK 1 , 202 , 580 , 000.00 1,327,872 00 

Yl21:l28VIIO U S TREAS NOTF: 06/30/201!:> 0 . 37 5000 200 , 000 , 000.00 200 , 344 ,747 . 36 1 . 0021000000 0.00094 7&9 CITIBI~K 200 , 4GO , DOO . OO 18::1 , 538 . 00 

9 1 ?R:?.ll'rl)2 U S 'tREAS NOT8 07/15/::!015 0 . 250000 100 , 000 , 000.00 'IY , 903 , 4 3 8 .64 1 . 0013300000 0 . 00052989 CITIBANK 100 , 133 , 000 . 00 !>2 , 989.00 

n2828VN'I U S TREAS NOTE 07/31/2015 0.250000 1oc . 000 , 000 . 00 99 , 898 , 693 . 82 1.0014100000 0. 0004:!120 CITIBANK 100 , 111 , 000 . 00 42 . ~20.00 

912828VU1 U S TREAS ~OT~ 08/31/2015 0.375000 100,000 , 000.00 9~,87!>,829.74 1.002!>400000 0 . 00032ll J ClTI!>AJ':K 100 . 2!>4 , 000.00 32 , 113.00 

9 l :?.11 ~ B'IT'I U S ':'REI.S JI:OTE 10/1!>/201'> 0.250000 :'00,000,000.00 1'J9,829,00J.60 l . OOlO:JOOOOO 0. 001154 .l'l C1TIBANK 200,218,000 . 00 230,874.00 

912828WB2 U S TREAS NOTE 10/31/2015 0.250000 200,000,000.00 l9<t,lll5,449.26 1 . 0010900000 0.00104620 CITIBMK 200,218,000.00 209.2'10.00 

912!l28A26 U S TREAS W.>TE ll/J0/2015 0 . 250000 400,000 , 000 . 00 J~Y.628,621 . 94 1.0006300000 0.00084016 CITIB/<.IIIK 4.00,252,000.00 JJ6 , 064.00 

~1282AUC2 U S TREAS NOTE 12/15/2015 0.250000 100,000 , 000.00 9<t , 869 , 679 . 90 l.OOOJ!>OOOOO 0. 000'/J'I/0 CITIBANK 100,035 , 000 . 00 73 , 770.00 

91:?.828UOJ tJ S TREAS NOTE 01/15/2016 0 . 3 '1 5000 100 , 000 , 000.00 99 . 921 , '/08. 78 1.0014400000 0.000'7~~ 84 CITI BAN K 100 , 144 , 000 . 00 79 , 484 . 00 

912828UMO l l S TREJI.S NOTE 02/1!>/2016 0.375000 100 , 000 , 000 . 00 11~ . 928 , 367 . 58 1.00 12o;ooooo 0 . 000·17894 Cl'!'IBl\NK 100 , 12!> , 000 . 00 ·1'1 ' 894. 00 

912828482 tJ S TRJ::A S NOTE 02/29/20lr, 0 . 250000 1,soo .ooo .ooo.oo 1.7~1.956 , 858.72 0. 9991800000 0 . 000214.09 CITJBANK 1,798 , 524 , 000 . 00 385,162.00 

912R:>BUS7 U S TRF.AS NOTE 03/15/2016 0.375000 200,000 , 000.00 l ~~·' 884 . 555.36 1.0004700000 0. 000165'15 Cl1'IB1L'JK 200,094,000.00 H,1SC.OO 

05/31/2016 0.3'15000 1,100,000,000.00 1, 1')9,0'13,240 . 10 0.99R9800000 0. 0012f,0?.5 CITIBJU'JK 1,098,878,000.00 1,)86,275.00 

9:2828VC2 U S TREAS NOTE 06/1'>/2016 0 . 500000 1,700,000,000 . 00 1. 1J9,996,891.98 1.0009<100000 0.00147541 CITIBANK 1,201,128,000.00 1 , 770,492.00 

912R28WO~ U S TREAS NOTE 06/30/?.016 0.500000 r.oo .ooo, ooo. oo 600,204 , 368 . 56 1.000!>900000 0.00126159 C'1TI8AJ':K 600,3S4 , 00C . OO 7S8,154.00 

9 1 2828Vt,1 U S TR EAS NOTE 07/15/2016 0.625000 P.50 , 000 , 000.00 851 . 6::>4 , 134 . 01 1.00,3000000 0. 0013:?.473 CITIBANK 851 , %5 , 000 . 00 1 , 12b , 020.50 

912828064 U S T R EAS NOTE 08/ll/2016 o.sooouo 400 . 000 , 0J0 . 00 )')~ ' '136 , 632. 4 8 0. Yn!lSOOOOO 0 . 00042818 CTTtBANK 399 , 5!12 , 000 . 00 171 , 272 . 00 

91282BI<r'9 U S T REAS NOTe 08/31/2016 1.000000 ~OO , OOO , OQO . OO 910 , 365 , 912 . 28 1.0081100000 0.000856.\'> CITlBI\NK 90 '1' 317 . 000.00 '770, 715.00 

91 ?828RM4 U S TREAS 11:01'1-: 10/31/2016 1 . 000000 800 , 000,0~0 . 00 80'1 , 559 , 850.62 1. 0071100000 0.00418478 Cl'TlBI\NK 80!:> , 688 , 000.00 3 , )47,821.00 

912828WF3 US TREAS NOT!-: 11/15/2016 0.625000 :'00,000,000.00 l'i9,835,220 . 84 0.9987!>00000 0. 00236073 CITIBA.'JK 199 , 750 , 000.00 472, 146.00 

912828A~9 U S TREAS NOTE 12/15/2016 0.625000 400,000,000 . 00 )'1),467,184.86 0. ~ !178 900000 0.0018442' C1T1BI\NK 199,1!>6,000.00 7.1'1, '104 .00 

912828WP1 U S TREAS NOTE 06/15/:>017 0 875000 750,000 , 000.00 748 , 4!:>3,629 . 08 0.9')76600000 0.00258197 ClTJBANK 748,245,000.00 1.936,477.50 

018 ~ TREASURY NOTE )] 20 , 600 . 000 , 000 . 00 20 , 611 , '/35 , 88 1 .66 20 , 620 . ~52 , 000.00 20 , 114 . 24 7.00 

Book Value : 20 ,611 ,735 ,881.66 
ATP 1 , 1)95 , 609.94 

hook • Al~: 20 , 613,431,491.50 

http:613,431,491.50


OFF1CE OF THE STATE TRE~GUKER 

;tARKET Vt.:.UliT!ON kEPOPT l-0 11 : 09/33/:COH ragell 

CUSIP rtX!'UlUTY RATE PliR VAl.tTE llOOY V/\l,UE PRICE SuURC" FA R VALliE ACCP.l'F.D !NT 

83161B4Y6 S BA POO~ U501739 03/:><> / 2017 1.375000 68 , 153.n <:.8 . 151 . '!/ 0 . 99751100000 ClTIBANK 68 , 0 11.48 15b. l 9 

8ll61 CJ\Il4 SJl.A 1?00~ #501831 M /'.1 '>/'1.01'/ l. 37 5000 98 , 333.'13 9R , 311.7J 0.9~10500000 CIT.UlANK 9'1 , o50 . . n /.2!>.-l!> 

B3l64 C:Il !4 Sb/1 [JQ{JL # 501858 CR//~/2017 J . 3 7 5000 22B , 28b . 99 228 , 286.'.!9 1. 00'>1&00000 CIT!BIIli:K :>29 .4 6 4 . 95 52.1. 16 

B3164CK2( SBA POO~ #502113 01/2!>/2018 1.250000 !>2 , 589.09 52 , 58~ llY 1.0046600000 CITIBANK 52 , 83~ .16 109.56 

83164C:.H2 SEA POOl, ~ 502128 01/25/2018 1.250000 8 , 693.2!> 8 , 6'H 7'> 1 OO•i4P00000 CITIBANK 8 , 732.20 18.11 

83164C~K3 Sb/1 POOL ~ 502194 0 3/:'5/2018 1.250000 ~( , 872.25 9~ , 87~ .•. !> 1 00~8400000 C:TIB~K 97 , 341 . 11 ?.Ol.R2 

83164Kfi\S SF<A POOl. #508517 FR 05/2~/201& 0.750000 1 , 1811 , 31'1.84 l,188,B9 . R4 0. 9'<34400000 t.::T!Iil\NK 1,180 , 5·1-1.33 l,-185 4?. 

83c64K~66 S~A POOL ~ 508513 FR OG/?.5/'-0lS 0.750000 74'J,J22.11 749 , 92~ . 1! 0 . 9'>27>-00000 C!T!BANK 144 , 492.67 ,37 40 

83164K.,..'Ml Sf<A POOl, ~ 508752 FR 10/25/201~ 1.000000 1,4119 , 020.37 1,<l8'),02C 37 1.0024200000 C:TlBA!I:K 1.4"'2 , !>23 . 80 :>,481. 70 

83164 DS83 SBJ\ POOL :; 503243 0~/~~/20;>1 0 . 87!:>000 401,546.48 '01.,!>46.48 l.OO:I.'llOOOOO CIT1BANK 402 , 554 . 36 58"> 59 

83164DXII2 SBA POOl. # 503373 Ob/;>~/2021 0.875000 107 , 3'!0>.60 107 , 38S 60 1 • 0011700000 CITTBJ\NK 107 , 5 11.24 1S6.60 

831640XP9 SBII POOL 11 5033 86 06 / ~~ / 2021 0 . 27!:>000 82 , 237 .21 82 , 28 '7. 2 4 1 . 001 1800000 CIT!BANK 82 , 384.34 120.00 

S3 1 64 0 X7 9 SBII POOL H5 03402 0 7 /'!> / ;(0?.1 0 . 875000 6 ' 171.70 6 , 171.70 1 . 0012700000 CITIBI\NK 6 ,179.0>4 9.00 

83164DYGO SBII POOl. #503 433 08/2!>/2021 0 . 875000 162 , ~04 . 6 4 482, !:>01. 6 4 1. 0013200000 CITJ BIINK 1('.3 ,141. 55 701.6~ 

831Gt.DZ69 SBJ\ POOL ~ 503465 09/25/2021 0.87 5000 1 21 , 6'>1.'> 4 121 , 651 'i4 1.0014 700000 C!TlBMJK ) 21 ' 830 .37 17'/ . 4 1 

8316407.W2 SBA POOL # 5034 57 0;)/25/20:.:1 0.875000 71 , 251.)0 74,2S3 10 1 'J014700000 CITIBANK 71 , 362. 4 5 108.29 

831 64:.J7.71 SBJ\ POOL # 503466 :0/25/2021 0.875000 2(,) . 424.25 263 , .;2.4 - 2.'> 1 . 0015700000 CI'tl.BANK 2&3 , 837 . 83 .IA4. 16 

831640356 SBA POOL n 503509 1 ~/::5/2021 0.875000 :>16, 269. 9!> 2lb , 7S~.9~ 1 . 0017700000 CIT:B~K 216 , 672,78 315.•;2 

83164 D!>T:! SBA !'()()!, i;503!>58 12/:.5/2021 0.875000 70~ . 041 . 09 705, C·; 3. 09 1.001'1700000 CITIBANK 706,291 . 02 :. 0211- 1'1 

S316'oD.lV9 SBA POO~ P5035l2 Ol/2':>/2 ,_;: 0 . 87!:>000 52!> , l3.L50 525 , :13.50 1.0018700000 CI':'IBJ\NK 526,115 . 50 765.82 

811640609 S91\ POOL H503571 Ol//S/2022 0.875000 117 , 947.16 117 , 947.16 1.001.8700000 CI':'IBANK 118,167.72 172.01 

8316'o06Z7 S~A POOL H503 5 88 01/2~/2027 0 .870>000 !63 , 064 .12 363 , 06'o.l:>. 1 . 0018200000 CIT!BANK 363 ,7/.4. 90 529.47 

83164E!> F' 3 SllA POOL 11 503638 0'-/2,/20~2 0.875000 60 , 415.17 60 ,415.17 1 . 0019800000 CITI BANK 60 , 5H. 7 9 as. 11 

83 16 4EBI.O SPA POO L 11 50364 3 0?./2~/2022 0 .875000 510 , 243.07 ~10 , ?. 4 )- 0 '1 l . 0019400000 CITlBJINK ~11 . 232.91 74 1 .10 

83164EDV6 SBII POO~ 11 !>03716 0!>/::~/2022 0.875000 3 4 3 , 697.64 <4l , 6n.~>4 l . 002''900000 C11'IBJINK 141 ' 1 8 ·1. 71 ~01.23 

83164EE29 S&/1 POOL # 503753 0!>/25/20?.2 0 .875000 129,897 . G6 129,897.1>6 1 . 00:12900000 C1TJB11NK 130 , 195.13 189. 4 3 

83~64EF36 ~&II POOL ti 5037B6 o:-/2'>/2022 0. 875000 1~8.::.!1.84 1~8 , 237.81 1.0022~00000 CITTBII..'J K 198 , 691.80 289.10 

83164EN91 SBA POOL ~ 504016 01 /:'. 5 /2023 0.750000 504,707.4'J 504.707.-15 1.0002600000 ClTIBII..'JK 504 , 838 . &7 630.88 

83164ESW8 SRA POOL H504133 05/:l.!i/2023 0 . 625000 612 , 209.18 617.,20'<. 4 8 0.9975600000 CITIBJ\NK 610 , 715 . 69 637.72 

83l&4ETV9 SRA POOL H504164 06/2!>/2023 0 .625000 680, 668.04 680.&~8.04 0.9977100000 C!TIBANK 673,109.31 709.0, 

8316'oEU~5 SUI\ POOL ~504189 08/2<;/2023 0.625000 719 , 382.34 719,382.3•1 0. 98~3200000 CITIBA!I:K 711 , 699.34 749.36 

83164EVS3 SAil POOl. ~504225 08/2!>/2023 0 . 625000 505 , !>36 . 57 505. 536.51 0. 9}71900000 CITIBJINK 501 ,419.33 !>2b.60 

83164EWC7 SBA POOL ~504?.43 09//'Jf/.02.3 0 . 625000 617 . 000 . 5 4 637,000.)4 0. 9'J10600000 CrTlBIIN K 631 ,305 . 76 1)(>3.!>4 

83164EWH6 SRA POOL H504?.48 00/2.'1/?.0').3 0. 6/.5000 911 , 084 .78 911 . 084.7 8 0. ')'J"/8700000 CITT!lANK 909 , 144.17 9•19. O'i 

8 3 164":XIIO SB/1 l'00f, 1! 504 273 ! 0/2~/2023 0.62!:>000 4 30 ,1,66.73 1 30 , 4&6.7J 0.99 8 0100000 CITllli\NK 4~9 , 6 10.10 449.4 0 

s :n6,; E2NI\ Still POOL 11 504381 0 1/ 7.~ /2024 0.625000 l1B . 410.29 138,410.29 0.9!182500000 CITIRI\NK 138 , 168 . 0 7 144.18 

83164EZ67 SUI\ POOL #504365 01/2~/2021 0.625000 1 ' 373 , 39&.98 1 , 3 7 3 , 396 . 91\ 0.99B2500000 CITIBIINK l, J'/0 , 993.54 1,430.62 

83164E4E4 SRA IQOL ij 504421 08/2!>/2024 0 . 625000 672. , 5(,8 . 52 672 , 568.!:>2 0.9!187700000 CITJBANK 671 , 741 . 26 7 00 . !:>!1 

83 16 4FM 6 Sill\ I'OOL ij 501S27 10/2!>/2024 0 . 625000 3 4 8 , 533.61 1 4 8 , 533.61 0.9989100000 CITIBJINK 348 , 153.71 363 . 06 

83164FKZ6 SRA POOl ij S04812 01/2'>/2025 0 . 750000 1 , 18!1,0R2.59 L 38!1. 082. 59 1. 0021300000 ClTlBANK 1 , 3n,039 . 21 ] , 7)5.10 



OFFICE CF ~HE S~ATF. TREASURE~ 

1".1\J<KE~ Vl'~UI\T!ON REPORT FOR: 09/30/2014 

CUSlP St:C<JRITY Nl.ME 1':1\TURlTY BOOK VI\LliE FRICE SO~RCF: !'1\IR VAloUE N ..'CIWED 1NT 

63161FJ,W?. SH/\ POOL 11!;04841 02/25//.025 0 . 875000 /4~ . 163.73 744 , 16!.'/.l 1.00!>3700000 ClTIBI\NK 7~8,1S9.89 l ' 08!:.. 21 

Rl161FMU 5 S ill\ POOL H504 ll71 01/2<;/20:15 0.8 75 000 ;). , l 0!> , 28 I. 4!> /. , 105,2BJ. 4 5 l.00':>0100000 CITIBAl<IK 2 , 115 , 894.06 3,070.21 

81lf ~ FNWo Sfl/\ POOL H504891 04/2':>/2025 0.875000 ROG, 21<;. 91 806,216.91 1. 00~4 '/00000 CITIBANK Blo . r,:;:G.92 1' 17 ~. "/3 

83161FQG2 Si</\ l'OuL k504955 04 /25/20/.':> 0 . 87;,000 738 , 130.90 738,130.~0 1.0054700000 CITIBANK '/·12,168. 48 1,076.44 

83"61FOOO SPA POOL #504963 05/2'>/2025 o. 8·t;,ooc 137,968.37 137,968 . 37 1. 006:!100000 CITIBI\NK 138,827.91 201.20 

R3:t4FTI!"I Sl!/\ POQ;.. 1150!>075 08/25/202':> 0.8750"0 '>41 ' 84.,. !>.I 5'11. 845.57 1.001'2200000 CJTIBI\..'IK 54~,21!>.85 7~0.19 

8:H6'lFXWJ SF•A POO:.. ~505293 12/25/2025 0 . 875000 1lS, 911 . 68 31!>,~.>3 . b8 1.0064SOOOOO CITIBANY 317.971.45 '160. 7'o 

8<164F!>!IJ SH\ PQDr. ~..,05348 02/2':>/2025 0.875000 241, 21< .88 Z'ol,236.88 1.0065200000 CITllli\NK ?.42, 809. "I'I 3':>1.90 

83164GQ21 SeA POOL H505873 05/25/2027 0.550000 214. 110.01 214,110.01 0.9967400000 CITlBANK 213,810.23 c!l6.27 

8116t,GS'•1 .SllA I'OOL HS05~<l4 05/25/2027 0.550000 19:>,94'>.64 192.945.b4 0. 9'188100000 CITTBIINK l\1~,71&.03 17f> P7 

8 3161GTLb Sbf, POOL U~05955 07/25/2027 0.550000 ()18 , 0')2 . .11 678 , 092. n 0.9986100000 CITI BANK V/7 , 149.76 r,:n.~s 

83164GU14 Sh/\ J'>OOT. 11 50600?. 08/~'J/2027 0 . 550000 1, b7~ . 181. 31 l , f>75 , lS.I.11 0.9985400000 CITIBI\NK 1 ' 6'12 , 7.l7. 54 1,~:15.58 

ll3164GVO?. SBA 1'001. 11 506023 08/25 /?.027 0.550000 8'i4, SOJ.09 854 , 503.09 0.9986?.00000 CITIBANK 853 , 323.88 783.29 

B.3164GV2' f'll/\ POOL 11'>06033 09 /') '>/':l027 0 .550000 14,992.68 34 , 99?..(8 0.9985500000 CIT !BliNK l4, \1 41 . Y·1 n.os 
8311>4GXJ.1 SPA POOl. # !>06083 11/25/2027 0.550000 1,159,94&.50 l , 159 , 946.50 0.9898300000 CITII3ANK 1, 11~ . 1 ·19.84 l,Ob3.2fl 

83l64GYWG SB/\ POOL ~506125 11/25/2027 o.ssocoo b~.l.133.30 653 , 11~. 10 0.9984200000 Cl':'lBI\NK &!>~.101.35 !>98.71 

ll31(<lGZ'JG SHA fOOl. #506:.68 11/25/2027 0.550000 1, 14~. ~88.17 1,149,288.17 0.9~83300000 CITIBANK l, l47,1<tll.ll5 1,053.51 

83:64G3EO S~A POOL ~506197 !2/25/207.7 0.550000 "/31, 015.10 73].045.40 0.9983500000 C:7IBJ\NK 7:!J,839.18 670.12 

83: 64G4~19 SHA ?JQJ. #'.>0623"1 01/25/2028 0.550000 l, 012,220. B l,Ol2,220.JC, 0.9982100000 C:TIBI\NK 1.010 ,408.32 927.87 

8.ll64GbY3 S!</\ POOL nS06287 02/25/202!> 0.550000 32,41'>.(;9 32, •:lS . fi J 0.9982200000 CITI BANK 1~.357.99 29.71 

83 1'541Hl:.l Sill\ Poot, #!>06343 02/2!>/2028 0.550000 1,048,937.56 1 , 048,')3'1.~6 0. 9981400000 CITIBI\NK 1,01~.98&.54 961.53 

R1H4HRY5 SH/\ POfJI 11506355 OS/?.~/202R 0.550000 1,177,365.64 1 ,177, 3&~>.~4 0 . 9911100000 C!Tli\1\NK 1.1&6 , 898 . 86 1,079.2!> 

8J164 HC6'• SUA I'OOL U~06393 06/2',/2028 0.550000 1 , 310 , 371.86 l, 310 , 371.86 0.9978600000 CITIBI\NK 1 , 30·1 , 567. 6& 1,201.17 

831G4 HFC9 SBA POOL H5 06 4 63 0"1 /2b/?.028 0.550000 5?6 , 315.02 576 , 315.0;). 0 . 9977900000 CITl HI\NK ~7:; , 041 . J 6 528.29 

B..l164 11 F F ~ Sill\ i'OOl. 11 50&466 08/25/2028 0 . 550000 4%,977.62 195,977. r.z 0 . 99 '17600000 CITIBI\NK 494 , 866.63 4 54.65 

83164!!GN4 Sll/\ POOL ~ 506505 0~/25/2028 0.550000 27'1,96!:>.92 211.965. n 0.':)977300000 CI'!'lHANK 277 , 334.94 :?.54.80 

83l'i4li<lT1 SH/1 POOL ~506510 10/2'>/2028 0 . 550000 167,580.10 167,580.]() 0.9'J'76600000 C!T!BI\NK 11>7 , 187 . 96 10>3.62 

8316'oH,JY7 St•ll lOOL ~506579 11 /2'>/2028 0.550000 1' 133, 1!>'). 1::! 1,J3l,3sq_J2 0.9975100000 CITIBJ\J':K 1,330,039.06 1,222.25 

8316411J,!>7 S2A POOL H506648 12/2'>/2028 0 . 550000 "131,288.44 731, ?.88. 44 0.9975200000 CIT~BJ\J':K 72~.4'/4.84 ()70. J!> 

8J!6<;H:>!I'2 SI!JI I'OOL. H506666 12/25/2028 0 . 550000 2, .84, 5!11.34 2.184 , 5'11.34 0.9942100000 CITIBJ\J':K 2.1"11,912.56 2.002.54 

8316-lH 89 $!;;\ I'I.XJL 4506750 0:!/25/2029 0.550000 2,824,,64.44 ?.,824,264.44 0.9919600000 CITIBJ\NK 2 , 801 , 557.35 2,588.91 

83H411RP7 Sbll POOL #506794 02/2!>/2029 0 . 550000 26"/, 854.92 ?.G?,ss1.n 0.9973700000 CITIBI\NK 267 , 1!>0.46 24!>.51 

83H4HT26 SbA POOL ~506869 04/25/2029 0.550000 1.:''1'1,487 47 1,277,187.17 0.9971300000 CITI!li\NK 1 . 273 . 821.08 1,171.03 

83164H'•148 ~B/\ POOL ~ 506967 08/25/2029 0.550000 2, 148,157 .Gl 2 , 148 , 157.&1 0.9893500000 CITIBANK 2,125 , 279.73 1,969.14 

831&4 HV.'II9 SRI\ I'OOT, 11 506948 09/2!> / 20::!9 0.550000 2 , 71~.209.44 /. , 715 , 209.4 4 0.9879500000 CITIB/\NK 2, 682 , 491.17 2 , 488.94 

83161HYJ8 Sll/\ l'OOL ~ 507030 0~/2!i/2029 o.5;,oooo 7 , 901 , 769.79 7 , 901 , 7(;9 ../9 0.9%8300000 C!T LH/\NK 7,B76 , nt.1B 7 , 2 4 3 . 29 

ll3161113K4 Sill\ POOL H!:o07102 10/25/2029 0.550000 6 , 128 , 503.39 6 , 128,501.39 0.9933100000 CITlBI\NK G,087 , !>03.70 5 , 617.79 

83164HYT1 SRA l~OL #507022 10/25/2029 0.550000 4,995,0/.9.90 4, 995 , 02~.90 0.9966900000 CITIB/\NK 4 ' 978,496.35 4,578.78 

83164H4C1 SBA POOL #507119 01/25/2030 0 . 550000 7,130,330.16 7,130,330.16 0.9888900000 CITJBANK 7,051,1)2.19 6,536.14 

83115411SJ!> SUA I'OOL M507149 01/25/2030 0.550000 1, 802,171.08 1. B02,17•L OA 0.9890800000 C:TIB/\NK 4,'14~.734.34 4,401.99 



OFFICe OF THe STATE TRF.I\SURF.R 

JVi<RKET VALUATION REPORT FOR: O!i/30/;:014 

CtJSlJ.> :·lATURITY PAR VA!,UF P!<lCE SOURCE FtdR V11LU<. ACCilt;~;o l ;~.-r 

8316'lHSX'l S&t. I'OC J, ~ ry71 f>:> 02/25/2030 0.550000 2, 888.942.48 7.,HBB.~47..4A O.S9~!.>400000 CITIDANK 2. 671!, SH. 74 2.'-18.?0 

831~-:JAG1 SFI\ ~L ~ ,r /:' 0 I 03/25/2030 0.!:50000 3.340,018.70 1,140,01R . 70 0.9963200000 CITIBANK 3.37.1, 727.0 3,061.68 

S3164JAOS S&f, J.>OOI. U ~07215 0 3/25/2030 0 . !:.50000 4,584,?03.3:?. 4. C,fl4. /.0 3. '2 0.9963900000 CITIBMIK ~. !:.61. 65•1. 35 

83164JA89 S51\ POOL ~~~7231 05/25/2030 0.550000 3, 067' 5·18 .11 1,0(,7,~411.14 0.9%1100000 CITI!JJ\NK 3.05'> . 615.J8 2. Rll n 
S31'.>4JM 7 SE/, !'00! "<;077.!>9 OS/25/20.>0 0.550000 6 , 949 .247 .78 (. '149, :'4"1. 78 0 . 9927500000 Cri IBI'u'IK 6,898 , 86!>.7) ,,, 170.14 

83l64.JCQ7 S&l\ PCY.H, r.•oJ;U<.J 05/25/2030 0 . 550000 :?. , BJ1 , 010.28 2 , 8JJ,Ol0 . :'R 0. 99&1100000 CITIBA.'IK :?.,S21,98!1 . A7 2,!>96.93 

83164JC61 S&J, POOL ii5072G3 06/2!>/20.>0 0 .550000 3 ,525,215.80 3 . 525. 21.,. 8 0 0.9873900000 ClTJHANK 3 , 480, 7&2.81 .3,:231.45 

83164JEE2 SBI\ POOl 11 507331 O'i/25/2030 0 .550000 s . 778,444.18 '>, 7'/b , 4•H .18 0. 99&0300000 CITIBANK 5 ,7 !>~ . 503.76 5,2J6.91 

8.ll64JES1 Sl.lA POOL ll !>0./34!> 07/25/2030 0 . 550000 4,139,277.71 4,1)) , 271 71 0 . 'J9'><JSOOOOO CITIBANK 1, 122 , 513.64 3 , 791 34 

83l64JGNO SRI\ PQQ!, li <;071o05 Oll/25 /2030 0.550000 ~.8!>1 . 6!>2 .4 6 1,8!>1 , b!>2.46 0.'1881?00000 CITIBA.'IK 4 , 794,014.83 4,44"1.35 

83164JG67 Sl:IA POOL 11 507421 OY/25 /2030 0.550000 1 , 739 , 304.35 1 ,7J9 , 304 . 35 0.'.1958800000 CITIBANK 1 , 732 ,138.1 2 1 , !:.~4.36 

83164JH8? SBI\ POOL H5074 S5 09/25/2030 0.550000 3,676 . 095.64 3 ,6 '/6 , 09'> 64 0.9957900000 CITiflANK 3,660 , 619.28 3 , 369.75 

83J64JKL9 SflA POOL ll ':i0 ./4~9 10/25/2030 0.550000 3 , 10 1 , 252.2!:> .1 , 101 , 252.25 0.99571 00000 CITIBANK 3 , 087,94'1.88 ?.,A42 . 81 

83164J M~>I:l Sill\ POOl, H507 573 01/25/2031 0 . 5!:.0000 5,655 , 836 . 85 b , 6~S , R36.8!:> 0.9954500000 CIT I BANK 5 , 630,102.79 !> , 181.!>2 

83164JNE2 SBI\ POOJ, II 'J07~A~ 01/25/2031 0.550000 6,238,940.0) c. . :nB,940.ol 0.9927700000 CIT113ANK 6, 193 , 832.17 5 , 7]9.01 

B316'.JKU9 SB/\ POOL 11 ~01~01 02/25/2031 0 .!:.::00000 !:., 411,11~.8·1 !> ,111,4 1".1\7 O.'J918!>00000 CITTBANK !:1,39? ,072.10 r,, 'l87. 97 

B31&4JPF7 SBA POOl H507b2? 02/25/2031 0.57 5000 3,216 , 092.84 3, :n r,, 092.81 0. 9%3700000 CITIBANK 1 . 204 , 7.!>7.&2 .l,OB2.09 

B3lb1JPWO SBJ\ POOL #!>0.16 1·1 fl.l/25/2031 0 . 57:.000 5 , 630 , 271.&0 '•• i>JO , 2·11. f.O 0.9%1000000 CITIBANK 5 , 609 ,4 39.60 s, ~ ~':,. 68 

83164.:058 SBI\ POOL # 50./ I f>S 03/25/2031 0.570>000 5,837,033.'-6 S,ll.I'I,O.!J.;:r.. 0.9883900000 CI7IBANK 5 ,769 , ?6!> . 30 f>,!>S3.82 

&3164~~L7 SRI\ POOL n5075t3 01/25/2031 0 .!>5 0000 7,94!>,840.24 ·I,Hf>,840.24 0 . '1~54900000 CITIRANK 7,910,004.50 7,283.6~ 

B3164JQV1 SBA POOL "50"1668 C4/2!:./20.l1 0 . 575000 4,069,250.10 4,0!>"J,250.30 0. 99&?700000 CITIBANK 4. 054 . on. oo 3,8'lQ.7Q 

83164JR;18 SB11 POOL ~ 507701 0 5/25/2031 0 .575000 3,008 .262.05 3,008 , 262.0!> 0.9%3200000 CITIBA.liiK '-· ~97 ' 372 14 :?.,1!82.92 

B3164JSC1 SBA PQOJ, ij 507715 05/:>5/2031 0.575000 2 , 252 ,116.57. 7.,:?!>7.,llli.!:.2 0.9962400000 CITIBAKK 2,243,648.'.>6 2,1!>8.28 

83:6t.JSZO SB/\ POOL U507736 06/25/2011 0.!:..15000 2,649.1/8.05 ::.64'!.178.05 0. 9\162800000 C!':'IBANK 2. 63:1, 323.11 2,538.80 

83161JTZ9 SB/\ POOL i150.//6A C7/2~/20E 0.575000 2, 588 . 582 .(,J /.,5RA,592.b3 0.99?2500000 CITIBAKK 2.571!,875.~!:. 2,•l80. 73 

83164JWBS S?l\ POOL 11507847. OQ/25/20Jl 0 . 575000 3,169 , 0:W.Y') 3,169,020.99 0.9962!>00000 CITIBANK J . r5·t , 137.16 3,036.98 

83154J\'!U6 Sl'A POOL #507R'>'J 0!1/25/2031 0.575000 8,113,905.61 8' 113. ~05. &1 0. •'.121700000 CITIBANK 8,052 , 807.90 7, T/5.83 

831'54JXB7 SPA POOL p<;Q7A7'o 10/25/203: 0 . 575000 2 . 504 . 78., . '11 2 , 504,787 . 71 O. Q962:;'J0000 CITIBANK :>..4'·~ . 344.66 2,400.42 

83164J2A3 SbA POOl, US0796!1 01/25/2032 0.575000 13,810,390.10 13 , 810 , 190.11) 0 . 99b2900000 CITIBANK 13 , 759 ,153.55 11.234.96 

!l3:61JZ2!> SSA POOL ij507961 01/25/2032 0.575000 5 ,3R4,154.8S ~ . 384,1'>4.8'> 0.9880800000 CITIBA.l\IK 5,319,97'>.7? 5 ,159.87. 

B316~J3YO S611 POOL ij508015 02/25/2032 0 . 575000 4,176,947.60 4,176,947.&0 0 . 9961800000 CITIBANK 4,lb0 , 9~1 . 66 4,002.91 

83161J5J1 SBA POOL rt S080~ 9 01/25/2032 0 . 575000 1 ' !>55 , 786 ..l!> 1 , 5!>!> ,786.35 0 . 9 9G 2500000 CITIBANK 1,549,95/..1'-> 1,4<10.96 

83161J5L6 Sill\ POOL 11 ~0~0~ 1 01/7.5/2032 0.575000 5 , 561,/37.66 ~ . '>b1 , 2l'/.66 0.98 8 1000000 CITIBANK 5 .4 97 , 035 .13 ~ .3 3 1.44 

83164J7G~ SUA l'()Q[, ~!>0809~ 0'>/25/2032 0.575000 6 ,4 59 , 7!:.2.98 [, ,4 5) ,7!>2.98 0.9899700000 CITII3ANK 6 , 394 , 961.66 6 ,1 90.60 

83164KAK9 SB11 POOL US00110 07/2':>/2032 0.57!>000 3 , 417 , 894.37 3 ,417 , 894 . 3 7 0.9961200000 CITI BANK 3 . 40•1, 632.94 3 , 275 . 48 

83164KflJ1 SBA POOl, 11 508141 08 /2!>/2032 0 .575000 3,826 , 9.19.94 1 ,826 ,979 .94 0.9879100000 CITI811NK 3 , 780,711.75 3. 66·1 . !>?. 

831 61KD12 SBA POOL 11 ~08:!23 09/2'.>/2032 0.575000 5 , 882 , 3 40.53 S , 882 , .140 . ~I 0.9921100000 CJTTBANK 5,837 , 693.57 5 , 637.24 

B3164KERO SllA POOl. # !>OR/.H ll/25/2032 0.600000 3,539,834.84 3 , 5H , 814.H 4 0.9971200000 CITTBANK 3 , 529,610.12 3,539.83 

S3164KFN8 SBA POOl, # 508"7.3 1/./25/2032 0.600000 2, 992' 71?.. 84 2 , 992 ,71:?..84 0.9970100000 CITlBANK 2 , 983,764.&3 2 ,992 .71 

83164KG!49 SB11 POOl. U508304 03/25/2033 0.600000 1 ' .13 2 ' 809. 11 4,73:>.,80~.14 0.9888400000 CTTTRANK 4,6?g,991.l9 4,H2.B1 



UFFICE OF THE ~TATE Tk~/\SlH<ER 

t'J!\Rl\ET VALUATI0:< RFK>RT FOP.: tl"</30/ZI>l4 

CUSIP r.r.AT"lkiTY RAT;,; l<OOK VALUr: PRICE; SOl:RCi': FA.k VALUE ACC!<VEU l r.'T 

B3164KHil'J SBA !'()(] ; , 11 !:>081!>5 OJ/2!>/2033 0.600000 5 . 776. ?64. 2•' !i , T/6, <;&4. 24 O.:i94/.700000 C!T!BANK 5 , •/t;.l,l61> .25 !>,77b.:!6 

83161KJW1 SBA IOU! Rr,0~377 0 4 /2':>/7.033 0 .62!:> 000 "I, ~ f' t. , 15 I /:, I, 3P.5 , 7S7.72 0.9,117110000 c:-:-:llANK 7. 3··~. 91-l.41i 7,691.50 

o·1/2~/20JJ 0.62~000 9 , !>1<;, 8 l ·•. •.t;l'1,8bl.4.l 0.9983300000 C!TIBANK \1, 50J , lbJ. ;~o, •. 'J16. !:>2 

83F"!'PV9 SBf• POu:. # r01'!>1f FR Oj/25/.c033 0 . 675000 ~,1~7,tj 1 • 54 •, lR7., <tf_/2.~4 1.0006500000 CIT!BANK Q,lR~ , 0!61.4) 10. ~ .10. 87 

83164KS38 SBh POOL # 50kf )~ Fli. 01/25/2034 1 . 375000 7,!10<,2~8 3' 7 .80~ ,2.58 . .!6 1. 0331900000 ClTIBANK 6,064,314.88 17. 88'1. 0!:> 

83161Y.tiG6 SBA POOL # S081)8 I l'R 0~/2~/2034 1.250000 r, ,B7/., )IIl.l7 ,,,an. 378.12 1. 0264800000 CITrBAt'K 7 ,066,103 . 4 5 14. '17.45 

B3164KVK6 SBA POOL #<; OR711l OA/2.5/2.03 4 1 . 000000 7,6~1,)l3 fJ? '1 ,(, !)1 ,343.62 l. 0139500000 CITIBANK 7 . 7 5q . 0'19. 86 1/.,7'\2.24 

83164 K','N9 SBA I>OOL ~ '>0!l7'> 1 FR 11/2!>/2034 0 . 875000 5,930 , 743 . 2& !> ,'130,7q..l.26 1. Olll300000 CITIBANK 5 , 996,757..41 8,649.00 

83164KX8 1 SllA POOL #50880 3 FR 02/25/2035 0 . 850000 B . 6q2 , 31i7 ,<q R,6YL.,3&7.91 1.0059000000 CITIBANK 8 , 743 . ~52.88 12,314.19 

8316'iKZF3 SBA POOl. 11 5088~2 f'R 02/?.~/20J5 0 . 750000 s , &0'1, 2:3 'JS R,~07 , 21:.1.9!> 1.0007600000 CITlBANK s,r.11 , 7!:>5.43 1 0 ,7 '>9.02 

83164KF,QJ S!lA POOl, 11 508~'/ '.J FR 01/25/2036 0.525000 1-1 , 765,5S5.RS 1•; . '/&!> , 555.88 0. 9931400000 CITIBANK 14 , 664 , 2611 ,17 12,919.8b 

83161LAG6 Sl!l\ POOL ti S0~00·1 I'R 03/25/2036 0.525000 9 , 35fi , 536.4~> 9 , .l!>o , t.36.45 0.9931900000 CITIAANK ~.292,818.44 S,l8b.97 

S316 ·1LCE~ Sill\ POOL tl 50~06~ I'll 05/25/2036 0.525000 11,141, 727.24 11,111 , 727. ? 4 0.9'1)0900000 CITIBANK 11, OG'l , 737.90 9,'149.01 

83164LEAS SllA POOl, t1 50912'' FR 08/25/2036 o.sooooo 10 , !>3~ , 6J8.00 10,1>15 , 1>98.00 0 .9915800000 ClTIBANK 10 , ~>4l> ,l4 !:>.42 h , 863.01l 

B3164LFJ5 SEA POOL tl 509lG9 F'~ 01/25/2037 0 . 500000 Y, 762,~41.~:! '1,'11)2 ,444 .92 0.9916600000 ClTl!lANK 'l , GB 1 , 021,. 1 l 8 , 135 17 

B1164WC6 SEA POOL ~ !>On •,<J FR 01/25/2037 0.500000 13,577 , 05':! 77 1 I,!>'/'/, O!>Y. II 0.'1915200000 CITIBA."lK u , .Jr.t,nG. ~o 11,314.22 

fll164l.G K1 SHA PQO[, ;f <;On02 F'R 02/25/2037 0 .52:.000 10 , 2b2, 6V, ..n 1 0,:>6;;: , 61(>.4'1 0.9929900000 CITlBfu\JK 10 , 190 , £>95.3:; 8,979.81 

63164LLQ2 Sf>A POOL ff 509J3S FR 10/25/2037 0 . 250000 14,0~8. 511.0~ ]q' 098 , !.>ll . 04 0 .!1771000000 CITJBAN K l.l.n5 . 6';S.H 5. 8'14. 38 

83164LM81 SbA lUll, USO'HRl Fli 06/2!>/2038 0 .27 5000 26 , 290,202.13 26,?.~0,2.l'2 . . U 0.9782300000 ClTlBfU'lK 25 , 717 , 81>4.61 12,049 .68 

83164LNV9 SSA POOL ~ 5094 0 4 FR 08/::>5/2('3 8 0.350000 .;.;,8o2.t.60.o?. 44,!102,.;60.02 0.9855100000 CITIBANK 44,153 ,2.7:::. 37 26,1.34. 77 

83lfi~LPT2 S!iA PGOI, # 50'H14 FR 11/::>S/2038 0 . 400000 17,1!>!1 , 28!>.7~ 17 ,158 , 28!>.7!:> 0.9852!:>!>0000 CITIBANK 16.905.201.04 11,138.86 

83:64LRFO SeA POOL ~ !:>~J181) 01/25/2039 0.100000 26,241,119.50 ~ 1, , 24 1 , I 1 9 • 50 0.9854500000 CITIBJ\NK 25 ,8 '>3 , .111.::>1 17, 494. OH 

81164J.<;F9 S!lA POOl, « <;09';1R 06/2~/::>039 0.400000 24. ·,o,. 1110. -,o 7·<,702 ,380.70 0.9837600000 CITIBANK 24, 3C1, 214. 04 1~.468.25 

060 • SHA POOL 143 571,481,015.26 5n ,r.e l . O..l5.26 567,433,51~. 70 !>2.1 ,914. 04 

Book value: 511 ,4 81 , 0)5.2• 

hlP 0.00 

!look + ATP: 



OFFI CE OF THE STATE TREASURER 
 

MARKET VALUATION RE PORT FOR: 09/J0/2014 Page# 
 7 

COSH• SECURITY N11MJ:: t-1ATUR1TY AATE PAR VALUE BOOK VALUE CURRENT VAJ..UE PRICJ:: VN.. ACCRUED SOURCE FAIR VALUE ACCRUED ! NT 

--------­ ---­ -·--· ----- -­ ---------------­ -- ---------- -­ .......... --­·-----------~---
3139406P2 FM4A CMO SER 2005-99 CLAS 09/25/2035 5. 221900 333,159,000.00 4l,032,425.48 -11 , 032 ,4 25.48 1.0574480000 5. 2349t CITIBANJ< 43,389,656 .26 179,000 . 54 

31396LUK4 FN}~ CMO SER 2006-105 CLA 09/25/2036 6. 000000 377,000,000.00 26 , 725,266 .10 ,6 , 725.266.10 1.0651000000 6.0000t CITIBANK 28,H5,080.92 133 , 626.33 

31396XWX6 FNMA CMO SER 2007-93 Cl.J\S 08/25/2037 6.000000 398,330.000.00 41,716,595. 02 41.716,595 .02 1.0817900000 6.0000\ CITIBANK 45,128, 595.33 208 , 582 . 98 

-- -------------­ -- -------------­
058 - FM4A CMO 1,108,489,000.00 109, 47 4, 286.60 116,983,332.51 S21,209.85 

Book Value: 109,474,286 . 60 

AlP 0.00 

Book + hiP: 109 ,474,286. 60 



OFFICE OF THE STAT!:. THeASUH.R 

~aye~ S 

Ct:Sir WITUI' rTY RA'O'E I fJ< VAUH:. BOOK VA!.IIr: PRICE VAL ACl'l'U£,;[) SOURCE FAIR vr,:.:IF' AC,'RlJED lNT 

31359MI!A9 FNMA DEB 01/1'> / :1.016 5 .000000 7.00 , 000 , 000.00 213 , 382 , 211.4~ 1.066 q900000 0 .007./.7.:>22 t:l"J lBANK 213 , 298 , 000. 00 444 , 44·1.40 

3135C:OX f'" FNMA DEll 01/0!>/2016 0 .37!>000 ' )0 . 000 . 000. 00 4 9 , 1198 , 640. l 'l 0 qg76000000 O . OOOB9SR1 C'I T1 flANK 4 9 , 8R O, OOO.OO ~~ . 791.65 

012 • FNMII DEB 7.50,000 , 000.00 26J , 2BO, B5l .RI 2G3 , 17R , OCl1.00 4119 , ?.36.05 

<!'>3 , 2b0 , 8Sl . B1 

AlP 0 . 00 

2f. 1 , 280 . 851.83 



O!'"?"lCE OF THJ-; .STA1'F: TH EI\,!;\IH I£R 

V.AR n:T VA: .UATIO!'< REPOkT ~ )!<: ()~/:'10/:<01 ; Pagf' r. 9 

CvS: P .SE.;t:RlTY ~l ii:>'.F :-1ATUtllTY ;!AT!'; r ,\1' VAJ.ll~; BOOK VI\WE PR:C;:; VAL ACCRUE:l .SOURCe: Fl\lR v,\:.:.;r: A~'CRi'f.D r:~1 

-------- ­ ------------------------­ -----­ - -­ --------­ -­ ---­ ----­ -
31301\0B:>l l FHl.ll DER 11/12/2014 0 . 125000 100. 000, 000.00 'lq , l'J5 , 6!!3.68 1.00007-JOOOO 0 . 0004 8264 CIT! BliNK 100 , 007 , 000.CO ·18 , 264 00 

3130AOHE3 FHLB DE? i2/i~/2014 0. : 25000 '>0 . 000 , 000 .00 4 '1 , 1 9.1 , 792.86 0.99"9POOOOO 0 . 00035417 C l '!'IBI\NK 4 9 , 999 , 000.00 .7 , 708 ~0 

3130AO:~BO F.H LI-< DE!< 0!/:!>/20!5 0 . l '/0000 100,000, 000 .00 100 , 000 , 000 00 1 . OOOC•; tJOCO 0.00035889 CJTJRI\NK 100, 004 , 000.00 ~!> . 118".00 

31301\251'9 FHLB DF.R 02/27/2015 0.090000 150 , 000 , 000.00 l 4 9 , 'JR9 , 434.54 0.9997( 000(10 0 . 00008500 C !Tll31\NK H9 , 964 , 000.00 i2 , 750 00 

1! 301\1 0 !'.7 F'JH,R DF. l1 0 '/:':'./20>5 0 . 150000 50 , 000 , 000 . 00 4 '1 , 9~'/ , J29.&7 0.999•'100000 o.oooo1n1 CITIBJ'.NK t, 9 , ?~9 . 500.00 3 , Qss 50 

3 ! 30/,27 !:>2 FHLB DEb 06/0/.J;,:ols 0 . 1 2 5000 150 , 000 , 000.00 14'J,%~ . 6'd.01 1.0000000000 L . 0004 1319 CIT IR,\NK l!>O , ooo . ooo.oo &1,97S 50 

3130J\2FT8 FHLB DEfJ o.;/l'J/2015 0. 125000 100 , 000 , 000.00 !.1!1 , 97'1 , 11 1.80 1 .0000900000 0 .000 35 41 7 CfTIBANK 100 , 009 . 000.00 35 , 417 . 00 

3130A2G8 3 FH LB DEFJ 06/2!)/2 015 0 .17 0000 1 00 , 000 , 000.00 100 , 000 , 000.00 0.9999200000 0.0004 5333 CITIBI\NK 99 , 9<J:l , OOO.OO 4 5 , 333.0(1 

3130A2DB9 FHLB DEB 01>/30/2015 0. 14 0000 100 , 000 , 000.00 'J'I , !I:i?. , S ib. l4 0.'1997000000 0 . 0003 5 3 89 CJTtni\NK 99 , Y70 , 000.00 3!:> , J89 DO 

31 30A2GXS FH LR DEB 0!> / 30/2015 0 .17 0000 100 , 000 , 000 . 00 'J9 , ~'>'> . n·1 . 1 b 0. 9 9997.00000 0 . 00047 69 ~ CJTtBI\NK 9$1 , 992 . 000.00 , 7 , 694 . 00 

3130/\2MC7 FI!Lil DEB 07/ 11/2 01 ~ o . 1 2 ;, ooo 4 0 , 000, 000 . 00 J9 , ';181 , 87.3. 4 6 0 . 'J':I~2SOOUOO o. ooc:p; J4 1 C1T1RI\NK 39 , 9 /1 , 200.00 .40 , 138 so 

3130A2QA7 FIILB OE!l 0"// 2 4 /201 !:. 0 . 1 75000 50 ,000,000.00 50 ,000. 000 . 0 0 0. ':1 9 Y8700000 (). 000325 6 9 C lTI RI\NK 1 9 , 'l9J , :.oo.oo 16 , 7. 8 4 .'>0 

3130AlZ35 FIIL8 DF.B 1 1 /21/201 5 0 .220000 50 , 0 00 , 000.00 4 9 , 'J90 , 482. '/ 0 0 . 9 9 90000000 0 . 00078 2 2 2 C T1'1BI\NK 4 9 , 950 , 000.00 39 ' 11 1 00 

3 l301\2Y4 2 FHLB DF.B 12/ 0 1 /201 !.. 0 .270000 50 , 000 , 000.00 'iO ,OOS , IJ\! 7 .91 1. 0000300000 0 . 00020 250 CITJRI\NK 50 , 001. ~00.00 l 0 , 12S 00 

313 0 A2 4 1)5 F'ELR mm 12/18/2015 0 .230000 100 ,00 0 , 000 . 00 9 <, 9R'/ , SR9 . '/ R 0.99 9 0!:>00000 0 . 000658 06 C1'1' I JU,NK 99 , 905 , 000.00 6 5 , 806 00 

31301\2VV5 E'HLB DEB 02/22/201~ 0 3 4 0000 30 ,000 , 000 . 00 /. I , 'J 98 , (>0'J. /.'1 O. 'JJ88000000 fl.OOOJ6 83.l CJ'I' I J31\NK 29 , % 4, 000.00 ~: . o 4 9.t:~o 

3 133 7 o J<N 9 FH..H IJJ-:H 03/ll/2016 1.000000 100 , 000 , 000 . 00 l00 , B~~ . !>U.6B 1.00&41 00000 0 . 00055556 C l1'1 B,\NK 100 , 8 41 , 000.00 5!> , SSb 00 

---­ ---- --­ -­ - ...................... .................................. _ ... 

02\ - i- I!Lll DEB 17 l , q20 , 000 , 000.00 1 , 420 , 73•1, 531.98 1 ,4 20 . ~62 , 700.00 552 , 452 70 

Book Valu e': 1,4 20 , 7~4. 511 -~~ 

A:P 2SJ ,·1 30.5~ 

Bee~ AlP: 1 . 4 7.0 . 9 )J. <j{,;>. !>. 



OfF ICE OF 'l'HJ:: S 1'1\T E TRE/\St:J.<i~l< 

MARK ET VAI ,tJAT JON i<SPORT FOR: 0~/30/:'0H Pagt:~ 10 

Ct:SI:O SECUIH':'Y 1\/\l•W :>~J1,.·i~R1 TY NYT2 Pi & \'J\L~JE PR:CJ:: VAl, ACCRUE~ :'JURCE FAlR VA : .ur: i u::C!tUED I :-J'!' 

-----------------­ ----­ ----­ --------­
1l37EACY3 FHL:'.C DER ll/25/2014 0 . 750000 ~OO , OOO , COO.OO 100,0'1R , 712.t4 1 . 0010500000 0.002{)7500 CIT ! BANK lOo , :os . ooc . oo 262 , 500.00 

:!l37EADM FH:...v.c nEll 12/29/2014 0 . 625000 50 , 000 , 0()0.00 c,o' c•,4',. ;r,. 02 1 . 00123 00000 0.001597::2 C'!Tl?AN K 50,061 , 500.00 79 , Sr.1 .00 

.H3 7 E:IIDH; r'H:...v.c DEB 0<,/29/7017 1 . ooc 100 :oo , ooo , ooo.oo 0 . 9984800000 0.0025555~ CITlOANK 9~ . 8 4 8 , 000.00 2!>5 , 556.00 

CC7 • !'HLMC DEB 3 2:.r , ooo ,ooo.oo ;::,0, 1 I~, 7 I •. 54 250 , 014 , '·00.00 

Book Value: 2~0 , tJ~ , T/ \,!)t, 

;, rp o.oc 
Book , AI P : 2c;o , l </. , 7'/ L 54 



f1FF1CE Oc THE STATE TilEASUkER 

:·1Ald\ET VA:,;JATION REPORT FOR: 09/10/2014 Payc;; ll 

(:L"SJP SF''UR I TY NA.V.E ~1i\TURJ7Y PAR VALUE PRICE Vf~ AC-RUE? SOURl':-: FAIR VAI.t..F ACCRL'e!J li\"T 

3133E~B2 FFCB DE~ C:•·/04/7.0!., 0.100000 :25,000,000.00 ::!. , 000,000.00 0.999R600000 <'.00061750 ClTIBANK 24 . "t'\6. 500.00 

boo-< Value: 

ATP 

AlP: 

25 , 000, 000.00 

0.00 

'-5 . 000 , 000.00 

oos 25 . 000, 000.00 2!>.000.000 00 :>4,9'16,!>00 .00 



OFFICE OF THE STATE TREASUF:t::R 

MARKET V/\LUATTON REPORT FOR: 09/30/201'1 PageH J2 

CUSIP SECURITY NN~E f'.'!ATORITY RATS PliR VALUE BOOK VALUE PRICE VAt . 1\CC:RUE:J SOURCE FAIR VI\I,UE ACCRUED l NT 

- ---------------­ -----­ -­ - --------­
159C5UNJ9 IBRD DEB 09/?.4/;2015 0.375000 100 , 000 , 000.00 99 , 986,625.62 1.0014400000 0 . 00038644 ClTJBANK 100 , Ht. , 000.00 38 , 6 44 00 

1590SUQE7 IB!!D DEB 09/7.3/?.016 0.650000 250,000 , 000.00 2SC , COO , COO.OO 0.9986500000 0 . 0001 4444 CITIBANK 2 ·19 ' (i 6?. ' ~00 . 00 36 , 110 00 

45~~0VCP9 IFC DEB 11/1;,(2016 0 . !>2~000 50 ,000,000.00 49 , 941 ,7. 1.1.':.7 0. 996 7600000 C. 002361 i 1 CITJBN-IK 19 , 838 , 000 . 00 118 , 055 . 50 

110 - SUPRANAT'l. DF.F> 3 ~00 , 000 , 000.00 39~ . 927 , 859 19 399 ,644, 500 . 00 192 , 809.50 

Buuk Vd] UF: 399 , 9:<7 , 859.19 

0 . 00 

Book + AT P : 399 , 9:>7,859.19 



OFFICE OF THF. .C:Tl17r. TIWAS'1RER 

Page» l3 

CtJSIP Sr:CU!<l':'Y tA"iE 1-".ATUR 11'Y ~1\R Vii.LUE HOOK VALUE I'·RlCE SOURCE 

11119611~9 F'fiJ , MC' DN (Jl/02/201!> 0.000()00 100 , 000 , (!00.00 399 ,8 23 , 111.11 O.Y999SOOOOD C"ITl Hl\NK 1~· •, YRO , 000.00 

J11<96(;Cl Fll l..l't.C DN rr.;n/20J'i n.ooooon lCO , ClOO , OOO.OO 99 , 8'16 , 138.M 0. '19'1'/000000 CITJIJI\NK ' •<l ' <170 ' 00() . 00 

F'J!J,M .: Dl' "00 , 000 , Of•O. 00 499 , 6YJ,·l72 .~2 4!'19 , "''>0 , 000 . 00 

Roc·k Vrt l , , ,. : 1J l, ('!3 , q·/2.2/ 

A lP 0 . 00 

1 J9,6J9, 1 72.22 



OF FICE OF THE STATE TREASUR ER 

t'llARKET VhLIJIIT ION REPORT FOR : o 9/.'l0/?. 014 Pag e l! 11 

CUSTP S E::'UlHTY NN"lE r'lAT UR l TY RATF: PA R VA i..UE PRICE SOURCE FAI R VALli!-: 

3 135BB.J:..Bl !·'N:'-'U\ ON Ol / 0 2/20 1 5 0. 0 0000 0 300 , 000 , 000 . 00 29G , R8 5 , 2•.o.oo 0 . ~999~00000 CITIBANK 299 , 9 85 , 000 . 0 0 

llook 

7\ IP 

Rook 

value : 

• A I P: 

2 '.• ~ . 88!> , 2 :,0 . oc 
o . or' 

299 , 88S,2o0.00 

OJ' FN~:A DN 300 , 000 , 000.0tJ ~9~ , 88!:1 , 250.00 299 . 985 , 000 . 00 



OFFICi': OF T HE STATE TRFAS\; I<ER 

NA.'<KET VA:!..UATION RE PORT FOR. 0'1/~0/::0014 

CUS!i-' SE(:'I.:RI'l'Y Xl\!-11-: l'>'.i\TI1l<~7Y ~.]',TF. tAli vA:.m.; HCJO I' VAI.llE ?R1CE SOUR~·:, FAlR VA Wr: 

--·- ............... ~- ~----- --------­ -­ ·­ ·-­ -------­
~ !>9053HBO IP~D rJN 10/01/201-i 0.000000 200 , 000 , 000.00 1 '~ ~ f r.., 7 . ll • . l 0 1.0000000000 CITIBAKY 200 , 000 . 000.00 

<; 5,r53RS5 :m<D m~ 1 :!/01/;::0H 0.000000 100 . 0(10 , 000.00 'l9 , '"· ' · llf>. ,,,, 0.~· ~· • :!700000 C : TI!'Mi' ''"· ,n. ooo. oo 
.-; r."J052 / ill2 !BRD IJN 01/07/2015 0.000000 :;:oo .ooo . ooo.oo • !t'l , J 11 • 11 I . 1:! 0.99~9500000 ~ITTBA~K ~ ~·lj # lf~Q. 000.00 

108 rmm o:-~ 500,000 , 000.00 4 ';'.i , 'JR? , 000.00 

Book Va lue: <~ ~'.1 . sJr, , fiJIL~a 

0.00 

!'00k • 1\J P : 



CUSlP 

06053HBYO BCFA ~N 

0?053HDA.O RCFA. Rl: 

0?053HFA6 BUA ~N 

06053HFJ~ P~FA BN 

Book Vil1 ue : 4 00 , 000 , 000.00 

Al f 0.00 

Roo k + A. IP: 400, 000 , 000.00 

~".ATl'P!TY 

10/01/701 4 

10/01/201 4 

o;:/2'1/201;, 

C2/27/2Cl5 

0 7h 

OFFICE OF THE STATE Tl<EASUllEll 

I SSUED RJ\TE PIIP VA!.UE 

06/03/2 014 0.20000 !00,000,000 00 

06/ /.4/7.0:4 0.20000 100,000,000.00 

09/15/2 0 14 0.23000 !00,000 , 000.00 

09/ 18/201': 0.22000 100,000,000 00 

......... ---­
BAN<: No :·;;: 4 4 01l , OOO, 000 00 

BOOK VA:..U£ DIDEX RJ\TE PR1 CE SOURC!-; FAll< VA:.:.JE ACCl>llF:n T1':7 

100,000,000.00 o. ::.oo ~.0000000000 BOFA./~: 100 . 000 , 0110 . 00 51> , 66*" . 57 

100 , 000, 000 co 0.1500 1.0000000000 80FA/t-::_ 100 , 00(, , 000.00 55 , 000 . 00 

100 , 000 , 000 . 00 0.3500 0 .99~503•03" llOI'A/1':1.. ~0.222.22 

100 , 000, 000.00 0.3500 0. 99941\?6078 I~OFA/~H 7.<)44 . .;4 

40Q , OOO , OOO.CO :3~ . 633.13 

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


OfFICE Ot' T IIS STA1"E TRE!,SlfRER 

MARKET VALUATION REPORT FOR : 09/30/2014 Page II !7 

CUSIP SECUPlTY NAM8 f".ATURTTY lSSUSD RATE PAR VALUb !:lOOK VALV.: INDEX R,\TE PRICE. SOURCE' PATR VALUE ACCRUSr' INT 

-------­ -----------­ --­
O'i426GES2 BO\•IEST CD 10/0l /2014 07/24/2014 0 . 12000 /.'iO , OOO , OOO . OO 2SO , OOO , OOO.OO 0.1500 1 . 0000000000 BOFI\/ML 250 , 000 , 000.00 57 , :,00.00 

064 26GFE2 B01rJES I' CD 10/01/2014 08/26/201'. 0 .08000 100 , 000,000.00 100 , 000 , 000.00 0.1500 1.000DOODOCO HOPA/l~J. 100 , 000 , 000.00 8 , 01)0.00 

1730•WV'N7 CfTHlANK CD J 0/01/2014 06/lb/2014 0. 1sooo 100 , 000,1)00.00 lOO , OOO , OOO.CO 0.1500 1 . 0000000000 !l0f'A/~1L 100 , 000 , 000.00 53 . 500.00 

17104UWP1 CITlBANK CD 10/01/2014 06/26/201 ~ 0.17000 100 , 000 , 000 . 00 100 , 000 , 000.00 o. ]500 1.000001)0000 BOFA/MI, 100 , 000, 000 . 00 45 , 80!> . !>& 

624 "/8TAQ2 t>-:JFG UNION CD 10/01/2014 0"1/24 /2014 0.12000 250 , 000,000.00 250 , 000 , 000.00 0 . 1500 1.0000000000 BOFA/~1L 250 , 000 , 000.00 57 , 500.00 

90333VNN6 US BANK CD 10/01/201·1 04/03/:!014 0 . 10000 100 , 000 , 000 . 00 100 , 000 , 000 . 00 0.1500 1.00000000()0 BOFA/ ML 100 , 000 , 000.00 50 , 277.78 

Y0333V PBO US 8ANK CD 10/01/2014 o:./28/2014 0.10000 100 , 000,000 . 00 100 , 000 , 000.00 0.1500 ] . 0000000000 l:lOFA/ML 100 , 000 , 000.00 J:> , OOO. OO 

624 78TAC/. r-:UF'G UNION CD 10/02/2014 09/02/2014 0.09000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 1500 C.9999983330 BOF'A/ML 99 , 999 , 833 . 30 7,250.00 

l 6144RUO'l Ci!ASE USA CD 10/29/201·1 01/25/2011 O.:lOOOO 100 , 000 , 000.00 100 , 000 , 000.00 0.1500 1. 00003S"IS1J l30t'A/ML 100 , 003 , 878.13 88 , "!31.33 

~0333VNR7 US AANK CD 10/29/2014 0 4 /.l0/2014 0 . 11000 200 , 000 , 000 . 00 200 , 000 , 000 . 00 0.1500 r.999%BB376 BOFA/ ML 199,993 , 767 . 52 94 ' 111 . 11 

rl6 r,26GEJI6 BOWEST Cl) 12/01/2014 05/29/2014 0 . 37000 100 , 000 , 000 . 00 100 , 000 , 000 . 00 0.2600 J . 00018!>7·;11 BOFA/ML 100 , 0 18 , 574. 11 128 , 1"/2. 2~ 

'10333VNS5 US BANK CD 12/01/2014 04/30/2011 0.13000 200 , 000 , 000.00 200 , 000 , 000.00 0 . 2600 0. 99977957'13 BO FA/ML 199 , 955 , 914 . 86 111 , 222.22 

:7 !04UXZ8 CITIBJ\NK CD 12/17/20l4 OB/12/20H 0.23000 75 , 000 , 000.00 '7 5 , 003 , 201.64 0 . 2600 0.99993,69' 4 IJQ FA/ML 71 , 995 ,176.86 23 , 95R . 33 

06426GFH5 BOWEST CD 02/2"/ /201!> 09/23/2014 0 . 16000 100 , 000 , 000 . 00 100 , 000 , 000.00 0.3500 0 . ~992146972 BOFA/ML 99 , 9/.1 , 4 69 . 7 2 J , SSS.S6 

~4988E4N5 WELLS rGO CD 0&/0l/2015 06/H>/2014 0.25000 100 , 000 , 000.00 100 , 000 , 000 . 00 0.5700 1).99784';4308 BOFA/ML 99 , 781 , 543.08 74 , 3C5.5b 

) 4 9 8 8 "-4 PO 1-IEL,LS FGO CD 06/01/2 015 06/13/2014 0 . 25000 100 , 000 , 000 . 00 100,000 , 000.00 0.5700 D . ')9'181:.3509 BOFA/m. 99 ,784 , 53!>. 09 76 , 388.89 

17304UZPS C:TIBANK CD 06/22/2015 09/23/2014 0 . 30000 100 , 000 , 000 . 00 100 , 000 , 000 . 00 0.5700 0.998027°644 BOFI\/~1!. 99 , 80?. , 79(, . 44 6 ,6 66.">7 

----- ----------­
002 CD 00l•1EST1C 17 2 ' 175 , 000 , 000.00 2, 1"1 5 , 003 ' 201. (;4 2,171 ' 260,489 . 11 9/.l, R47 .2J 

hoo;; Val>.:e: 2 , 175 , 003 , 201.6 ·1 

A!P 10 , 541.67 

Reo~ • ATP: 2 , 175 , 013 , 743 . 31 



OFFICE OF THE. S1'ATE 'lRJ::,\SURI·:J< 

l".ARKET Vi\LUATlON ;>EPORT FOR: 09/30/::>014 

cu,.;J? ~t.ATIJRlTY RATE PAR VALUJ:; ?001< VALUE lNDr:X «An; PR:CF. SUI.!RCH FAli< VALUE 

0')1~6H4F~ ~£~TkFAL Y ~O :o/01/2014 08/2":>/2:0 :4 0 . 10000 7.50,000.000 .00 ;><,o . 000 . 000-00 0.1500 :.0000000000 ROFA/1>:1, 2!>0 , 000 , 000.00 

CG3HB?4 '; MC'I/TI<F.A!, YCD 10/01/20:4 0 1/24/:""1 4 0.15000 100,000.000 00 100 , 000,000 . 00 O.l500 ] . 0000000000 IIOh'l/l·h. lOO, OOO, COO.OO 28,7S0 .00 

0641"/HRDO Sl''JT!f, YCD l0/01/2011 07/31/201'; 0. 0"/000 100 , 000 , 000.00 100 . 000 , 000.00 0 . :!:.00 1.0000000000 l!OFAJ~;J, too . ooo , coo.oo 12 , 055 "' 
06536ilC32 "X!<'YO l~lT YCO 10/01/20:4 0')/05/:0:4 C.14 000 200 , 000 , 000.00 200 , 000, 000.00 0.~500 1.0000000000 IJOFA/~lL 200 , 000, COO.OO 

06538HH37 TC.KYO·M!T YCO l0/0l/20. r, 0.,/-..7/2014 0 .1::! 000 100 , 000,000 00 100 , 000 , 000.00 0 .:500 1 . 0000000000 BOFA/14L lCO , OOO , COC.OO ~. 66b.67 

1J606JEJ~ ClRC YC~ 10/0~ /2014 00/16/2014 0.07000 200,000,000.00 200 , 000 , 000.00 o. :soo 1 0000000000 fl 1F,\/ f':t, :·oo,ooo,coo.oo 5 ,833 . ~' 

2H8!:.VCBJ RABCBANY YCD 10/01/20 14 04/15/2014 0.20000 200 , 000,000.00 ?.00 , 000 , 000.00 0.1500 1.0000000000 !iOFA / Mt, ;:oc . ooo . coo.oo 167 , 777 . 1 E 

6325)TXL7 NAT AUB YCO 10/01/2011 06/19/2014 0.13000 100 , 000 , 000.00 100 , 000 , 000.00 0. 1500 1 . 0000000000 IJOF'A/ML 100 , 000 , 000 . 00 37 , 555.5b 

83051HH33 Sl' !lANKEN YC'!) 10/0'-/2014 08/22/2014 0 . 07000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 1500 1.0000000000 llOFA/ :-1!. 100,000,000.00 7 , 777 .7R 

8695BDEL2 SVENSKll YCU 10/01/2014 07/31/'?01 4 o.uooo 100 , 000,000.00 100,000 , 000 . 00 0.1500 1.0000000000 BO I'A/ML 100 , 000 , 000.00 22 , )88 oY 

89112UT!l7 TORONTO YC' D 10/01/2014 08/21/201'. 0.13000 200 , 000 , 001).00 ~00 , 000 , 000.00 0 . 1500 1.0000000000 RO I'A/M J, 200,000 , 000.00 29 , 611.11 

89ll2UUK5 TORONTO YCO 10/01/201 4 08/28/2014 0 . 12000 100 , 000 , 00().00 100 , (!00 , 000.00 0.1500 1 . 0000000000 UO <' A/ML 100 , 000 , 000 . 00 11 , 333 .33 

06366Cll0 l MONTREAL YCil 10/02/2014 09/12/2014 0.10000 1'i0 , 0DO , OOO.OO 1 •,o . ooo . ooo. oo 0.150 0 0 . 999999&109 BO FI\/M I, 14';l , 999 , 791 . 64 7 , 916.67 

06538HJ 4 .l 'l'OKYO-MJT YCD 10/03/7.014 09/18/20H 0.11000 100 , 000 , 000.00 1 00 , 000 , 000 . 00 0.1500 0.999997777'> BO FA/ML 99 , 999 , 777.75 3 , 972.22 

0 6 538HN55 TOKYO MIT YCD 10/03/2014 09/25/2014 0 . 0()000 100 . 000 , 000. flO 100 , 000 , 000.00 O.l500 0 . 9999950000 BOPli/M I, 99, 'J~J , ., OO .OD 1 , 000.00 

B6;,62YS 7. 8 StW1TOMO YC:I) 10 /06/2014 09/18/2014 0.14000 100 , 000 . 000 . 00 lOO , OOC , OOO.OC 0 . 1500 0.999998b101 HO FA/ML 99,999,8&1 .01 !:. , 0~5 St:. 

86562YTZ7 SUrJ.ITOMO Y<.:O 10/08/2014 09/23/2014 0 . 12000 100 , 000 , 000 .00 lOO , OOO ,OO O.OC 0.1500 0 . 9999911661 HOFA/MI , 99 , 999 , 416 . 61 2 , &G~.67 

13606Y6Wl ClBC YCD 10/l~/201r. Ob/18/20 14 0 .12000 100 , 000,000.00 100 , 000 , 000.00 0 . :soo 0 .99'19883136 fiOPA/ MI , ~J. gqs , s31.J6 35 , 000.00 

86562YU£2 SU!~l'I'O:.'Ir) YC'D 10/1~/2014 09/24 /2014 c .13000 :100,000,000.00 ;'UO , OOO , OOO . OO 0.1500 0.9999922?.12 h OFA/MJ , 199 ,q9R , 444.24 5,0!>S.5'i 

064: 7HQT6 SCOTIA YCO 10/27/2014 07/24/2014 0 .12000 1 00 , 000,000 .00 100 . () 00 . 000. 00 0 . 1500 0 . 9999783108 BOFA/MI, JJ.9n , s31.os 23,000.00 

B6562YUP7 ::;t::.-.1ro:-.o v;;o ".0/:7/20H OY/25/2n 14 c. 14 000 100,000,000 .00 100,000 . 000.00 0.1500 0 .999992'1760 IJOFA/MI. qq,999 , ?77. b0 2,333.3:\ 

~3606Y4X1 Cli!C YCD 10/7.9/20:4 05/01/2014 0.18000 100 , 000 , 000.00 100 . 000 , 000.00 0.1500 l . 0000232·; 14 ROi.-A/Ml.. !00,002 , 324.14 7 G, 500.CO 

865~ 2YUR3 Sv~1ITO:~D Y~D 10/2'.1/",!014 0'1/25 '201 4 0.14000 100,000,000.00 iOO , OOO , OOO . OO 0 .1500 o. 99~9n2::o• liOFA/~~L 9° , 9.19 . ;;:22.04 2,333 .) l 

9&121TW5 ~i"STPAC YCD 10/29/2014 11/05 2"13 0 .29000 100 , 000 , 000.00 100,000 , 000.00 0.1500 1.000108566! BOFA/~;; l00,010,1l!>6 . 61 265,83 '. 13 

0&53BHP88 TO KYO· !.:IT YCD 1:/03/2014 09/1 ":>/2014 0.16000 100,000,000.00 100,000,000.00 0 .:!100 0 .9999541618 llOPI\/Ml 9q ,9 ~!> . 41 6.18 7 f~: l.ll 

65602lv.'>X5 l!ORINCHUi' YCO 11/03/2014 0~/30/2014 0.10000 200 , 000 , 000.00 ;..00 , 000,000 . 00 0.2100 0 .9'J98191855 BOFA/~:; l9'J , 979 ,837.10 555.5>­

830!:.1H:..20 SE BANKE!; Y('O 11 /OJ/201'1 0'j/23/20H 0.08000 100,000,000 .00 100 , 000 . 000.00 0 .2100 O.J998808528 ROFI•/~:t ~tt f 9ss , cs:,.2a 1,777.7<; 

86958!1GN6 SVF.~JSKA YC'O 11/03/2014 0"/:5/2014 0.11000 200 , 000 . 000.00 200 , 000 , 000.00 0 .2100 0.99~92666<,7 BOPA/ tv.t :qt1 ,Y8S ,JJ). 9•t 11,555.51; 

60688LP59 MlZUIIU YCU 11/2~/2014 OS/2 3/2014 0.16000 :?00,000 , 000.00 ;:oo . ooo . ooo.oo 0 . 2100 0.9999222360 ROFA/M:, 1 qo , '.'8•; , 44 7, 20 7,111.11 

9612lTUPl WF.STPAC YCD 11 /26/2014 11/22/2013 0 .26000 100 , 000 , 000.00 100 , 000 , 000.00 0.2100 1 . 00007'/0 :42 llOFA/M!. iOO , 00'/ , 701.·;2 226 , 055.5r, 

064 l7HVC7 SCOTTA YCO 12/01/2014 09/25/2014 0.08000 200 , 000 , 000.00 200 , 000 , 000.00 0 . 2600 0 9996951?.A4 BOFA/MJ, l99 , 9..l9 , 025 .6B 2 , 666.>;7 

78009NQD1 RB CANADA YCD 12/01/7.014 1/./26/2013 0 . ?.6000 200 , 000,000.00 7.00 , 000 , 000.00 0.2600 0 . 99999!>1127 BOF'A/MJ. 1Y'l,9}9 , E22.51 403 , 000 . 00 

SJOSHiK"/0 SE BANKL::N YCJ) 12/01/2014 09/19/20 14 0 . 1 3000 1 00 , 000 , 000.00 100 , 001 , 694 . 02 0 . 2600 0 . 99977 98001 BO FA/MI, ~9 . 97 7, 980 . 01 4, 333 . 33 

2 1 684 BSN!> RABO!lANK YCI) 12/2~/2011 06 / 26/2011 0.21000 100 , 000,000.00 100 , 000 , 000.00 0 . 2600 0.9998'161048 BO I'A/Mt, 99 . 987 . 610 .'18 56 , 583.31 

8 J 051HK21 SE BI\NKEN YCD 12/29/2014 09/ 1. 5 / 2014 0 . 17000 200 , 000 , 000.00 /.00 , 000 , 000 . 00 0.260 0 0.9997 '1'1 !>~4 4 HO I'I\/ML h9 , 955 , Sl8 . BS 15 , 1 11.1 1 

064 1 7 11 UVG SCOTT I\ YCD 01/02/201~ 09 / 23/2014 0 . 16000 1 00 . 000 . 00(). ()() 100 , 000 , 000 . 00 0.3200 0 . 9995869787 BO FA/M J, 99 , 9!:>8 , 697.87 1 , 555 . 56 

96121TW 7 WE!;Tl'AC YCD 01 / 02/2015 03/26/2014 0.22000 100 , 000 , 000.00 100 , 000 , 000 . 00 0 . 3200 0 . 9997·109260 BO I'A/M J, 99 , 97'1 , 092.60 1 1!1 , 500 . 00 

061 1 7 HUH7 SCO'fl.A YCD 02/27 /20 15 09/15/2014 0.21000 1 00 , 000 , 000.00 100 , 000 , 000 . 00 0 . 3600 0.999..)799~1~ BOFA/ML 99 . 937 , 995 . 15 9 , 333.33 

13606JDDS Cl BC YCD 0 2/2'7 / 20 1 5 08/26/2014 0.20000 100 , 000,000.00 100 , 000 . 000 . 00 C.3600 0.9993384655 l'lOPA/ML 99 , 933 . 6 4 6 . 55 20 , 000 . 00 

13606JDS5 CiflC YCD 02/27/2015 0~/03/7.014 0 .19000 50 , 000,000.00 so.ooo ,ooo.oo 0.3600 0 . 99929721 "iR ROF'A/~1L 49 , 961,660. 7 9 7,388.S~• 



OFFICE OF TilE ::;TATE TReA SURER 

MARKET VALUATION RF.PORT FOR : 09/30//.0lq Pnge U 19 

CUSTP SECURITY NA."1E. MATURITY JSSUE:l Rl\TF PAR V:,LUE BUOK VALUE INDEX RATE PR10: SOURCI:: FAlR VAJ.LIE ACCRU ED JNT 

-­ -­ - --­ -----------­ -­ -----­ -------­ --- -----------­ - --­ ------------­ -----­ --­
/.J684BVE1 RN30BANK YCD 02/27//.0]5 OB/25/2014 o.:nooo 100 , 000 , 000 . 00 100 , 000 , 000.00 0.3600 0. 9993797692 BOFA/ML 99 . ~37 , 976.92 21 , 583.33 

:n I\85 VCK1 RARO!lANi< YC:J 02/27/2015 08/28/2014 0 .2 (1000 50 , 000 , 000 . 00 ~0 . 000 , 000 . 00 0.3600 0 9993384820 BO FA/ M!, 4~.966 , 924 . 10 9 , 444 . 44 

65SSBE11\3 NOR:JEA YCO 02/27/2015 09/15/2014 ~.?0000 200 , 000 , 000 . 00 200 , 000 , 000.00 0 . .3600 0 9993386308 BOFA/ML 1"9,Sb7 , 726.16 17 , 777.78 

6~~~9 E4N5 NORDEA YCD 02/27/2015 09/25/2014 G.l JOOO 200 , 000 , 000.00 200 , 000 , 000. 00 0 . 3600 0.9992973886 BOFi,/ML 199 , 859 , 477 .72 6 , 33~ . :n 

85325B:.tC7 STNDRD CH YCD 03/02/2015 09/2.l/2tH4 l .2~000 100 , 000 , 000.00 1 00 , 000 , 000.00 0.4000 0.99936 7 6408 BOFA/MJ. 99 , 936 , 764.08 5 , 555.56 

961211VH6 \<I!::STPAC YCD 03/20/2015 03/25/::0h 0.28000 100 , 000,000 . 00 100 , 000 , 000.00 0.4000 o . 9994 316156 BOFA/ML 99,943 , 1 61 .56 147 , 777.78 

633 07UFH9 NB CANADA YCD 04/01/2015 04/03/201 '< 0. :.~01) 0 100 , 000 , 000 . 00 100 , 000,000.00 0.4800 0.9990382401 BOFA/ML 99 , 903 , 824.01 14 ~ . 805.56 

633 07 UF'J5 NR CAN/IDA YCD 04/01/:?.0J 5 04/04/2014 o. 2q ooo 150 , 000 , 000.00 J 50 , 000 , 000 . 00 0 . 4800 0 99903825% BOFA/~11. 14~ . 855 , 738 . 9~ 217 , 500 .00 

6330'/Uf'LO NIJ CANADA YCD 05/01/2015 05/lS/:?.014 0.2'>000 100 , 000 , 000 . 00 100 , 00S , 87S.l4 0.5100 0.99847 05832 BOFA/ML 99 , 847 , 058 . 32 96 , 527.78 

'i33 07UF'MB NB Cl\NA.Dl-\ YCD 0!>/22//.015 05/23/2014 0 .26000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 5100 0.996381 1551 BOFA/~1L 99 , B.lB , 41~. 51 91 , 611. 11 

052S2\•IHN6 AN?. YCD 06/01/2015 06/23/2014 0 . 2:!!>00 1!>0 , 000 , 000 . 00 150 , 00S , 051 . 91 0.6000 . 000001,)0000 UO!·'A/ML 150 , 000 , 000 . 00 93 , 750. 00 

20271EKN8 CB AUS YCD 06/01/2015 06/16/2011 0 . 2SOOO 150 , 000 , 000 . 00 150 , 000 , 000 . 00 0.6000 0 . 9976440323 BOFA/ML 149 , &46 , &o4 . s~ 111,458 . 33 

96121TvM4 viEST PAC YCD 06/01/2015 06/16/2014 0.25000 100 , 000,000 . 00 100 , 000 , 000.00 0.6000 0 . 9976140323 BOFA/ML 99 , '/64 , 4 0.3 . ?.3 74 , 305.56 

78009NSB3 F B CI\NI\DA YCD 06/22/ 201'> 09/lB/2014 0.2 1 000 100 , 000 , 000.00 100 , 000 , 000.00 0 . 6000 0.9971521967 BOFA/ML '.19 , 715 , 219 . 67 7,58 3.33 

13606Y7EO ClHC YCD 06/26/2015 06/26/2014 0.2ROOu 1 00 ,000 , 000 .00 100 , 000 , 000 . 00 0.6000 0.997625016/. I'JOFA/ML 99 ,76 2 , 501.62 7 5 , 444.44 

'/ 8009NRPJ Rfl CANADA YCD 06/26/201!> 06/26/20:4 0 . 26!>0[1 250 , 000,000 . 00 250 , 000 , 000. 00 0.6000 0 9975 14 025B BOFA/~:; 249,378 , !>06. 1 5 1 78 , 506.94 

---­ ----------­
_______ .._ 

001 - CD YANKEE :,& 7 , JOO , OOO , OOO . OO 7 , 300 , 0 12 , 621 . 0 ' 1 7 , 29& . 799,70B.B~ 3 , 019 , 937 .5 1 

Book V<>lue : 7 , 300 , 012 , &2 1 .07 

AlP 0.00 

Book + AlP: 7, 300 , 0 12 , 6/.l .07 



OFFICE OF THE STATE TJ,P/\SURER 

:'v\RKi?l' VALUATION REPt'RT F(JR: 0'1/ <0/:?.014 

cu;:;u RATE fA!< VALUI:; I<(.J()K VAI,Ut: lNDt:X kA!E DAYS SOURCE FAIR VALUE 

05~'~1Kl0 BNP FI~ CP ~ C/01/')01 'o 0.000000 !>00,000, 000.00 4 , •• • "~4 . J31.36 0 HOFA/~IL 500,000 . 000.00 
l2476n'l3 CAFCO CP :o/::J/•.•14 0.000000 50,000 , 000.00 4J,fi'JS , 44t..if4 0.0015 0 B:)FI•/~:L so. ooo .ooo.oo 
12622VK11 CRC Cl· 10/01/:ZOH 0 . 000000 50,000 , 000.00 4°,"75 . r.Ro.~r, 0.0015 0 30Ff, /Mi ~0 . 000 . 000.00 

3695~JK10 GE~C Cl 10/01 /:' 14 0.000000 200,000 , 000.00 l " •,<;26,1,16 .6(; 0.0015 0 BOFA/1'-L 200 , 000 , 000.00 

89115FK17 TC USA CP 10/01/2014 0 . 000000 JSO, OOO , OOO.OO ~41 , 1~0 , <;17.~7. 0.001:> 0 BOFA/ ML 350,000,000.00 

89233HKll TCYOTA CP 10/01/2014 0 . 000000 2:0,000 , 000.00 70't, 9Jf,lll6.61 0.0015 0 BOFA/MJ. 210,000 , 000.00 

05~fiNlK69 BNf FIN CP 1 0/0£> /2014 0 . 000000 100 , 000 , 000.00 y ·. ~'J9 , lbb.~6 0.0015 5 BO FA/~1 [, '.!9 , 997 , 916.6'1 

0556N1KF9 BNP VJN CP 1 0/15/2014 0 . 000000 :?.00 , 000 , 000.00 l9'J , 9A7, 777,76 0 . 0015 14 BO t>A/ ML 1 99 , 988 , 333.33 

OS56Nl KT9 BNP F I N CP 10/27/201 4 0 . 000000 100 , 000 , 000.00 9~ . 989 , 916.&& 0.0015 26 BO I"/\/ ML 99 . ~89 , 106 . 6"/ 

•166 1 OQKT 7 JP)I! I. J.C Cll 10/27/2014 0 . 000000 100 , 000 , 000 . 00 9 ,, • 88~ . 000. 00 0 . 0015 26 BO FA/~IL 99 , \!89 , 166 . 6'/ 

6 2<: 7 8 YKV9 r~t:FG UNION CP ] 0 /29 / 2014 0 .000000 200 , 000 , 000 . 00 l ') ~ . 9!!0 . 000 . 0 0 0.00 15 2 8 BOFA/ML 1!!9 , 976 , 666 . 67 

9497F1KV1 WELLS FGO CP 1 Q/ 79 / 2014 0 .000 0 0 0 200 , 000 , 0 1)0 . 00 199 .n4, S'>!> . '>6 0.0015 2 8 BO FA/M!, 1'-19 , !)') 6 , 666.67 

369 59JJ,35 GECC CP 11/0.l / 2014 0 . 000000 100 , 000 , 000.00 99 , 9Sl.,OOO.OO 0 . 0021 33 BOFII /~lL 99 , 9 8 0 , 7 '>0 . 00 

892 131!L36 TOYOTA CP 1 1 /()3 / 2014 0 .000000 100 ,000 , 000.00 9'.1 , 985 , 027. 7 8 0.0021 3 3 AO FA/ML 99 , \180 , ?~0 . 00 

S9233llLSl TOYOTA CP 11/26 /2014 0.000000 100 , 000 , 000.00 99 , 980 . 44 4.44 0 . 0021 56 BO FA/ ML 99 , 96 '/ , J.lJ . ).l 

126 22VM1~ CRC CP 12/01/2011 0 . 0 0 0000 50 , 000 , 000.00 J\9 , "J 1 J~ , Q8.'J.J] 0.0026 61 BO FA/ MJ, 4 9 , 977 , 972 . /.2 

9026 201>110 USS FIN CP :7/01 /20!.4 0 . 000000 100 , 000 , 00J.OO 99 . ~0~ . 000.00 0.0021; 61 BOFA/~1L 99 , JS~ . 944 . •14 

12622VM27 <'RC CP 12/0:.>/201. ·1 0 . 000000 !>0 , 000 , 000.00 49 , 97R , 7'>0.00 0.002b 62 BOF'A/ Ml. 4 9 , "177 , 1>11 . 11 

89233HM27 TOYOTA CP 1 7./02/~-014 0.000000 100 , 000 , 000.00 'J'J , 9/8 , !>11.1.l 0.0075 62 ROFA/ ML 99 , 955 , 222.:>/. 

902620)1128 UBS FIN CP l,/0'2/7.014 0 . 000000 50 , 000 , 000.00 49 , %3 , .333. \.l 0.1'076 62 BOFA/~lL ·1 9,n7 , 6ll.ll 

4 664 )Q>IC:! JF~~ !,f,C CP 1.dl2/20l<l 0 . 000000 100 , 000 , 000.00 <o:t , 885 , 618.88 o. oo::t> 72 BOFA/ML 99 , :148 , 000.00 
4 664CQ~~P3 Ji')l! LU.: CP ! 2/23/201·1 0.000000 100,000 , 000.00 I<'J,SBS , OOO.OO 0.002h 8 3 BOl-'A/ 1•11, 99 , :140 , 055.~b 

06737JM\14 8.1\Pf'LY US Cl' 12/2'1/2014 0.000000 250,000,000 00 24J , 836 , 805.55 o.oon 89 BOF,\j)I!L 249 , 839 , 305.56 

1?.476FI~V5 C/,FCO Ci' 1:?./29/2014 0 . 000000 50, 000 , 000.00 q '• H7 . ~6.'.44 0 . 0025 89 BOFA/ML 43 . :16'1. 861.11 

12522W·:V3 CRC CP 12/29/:?.014 0.000000 50,000,000.00 4 11, 977 , 097.22 0.0025 B9 BOPl</~!L -19 , 967 , 861.11 

36959J~:V2 GECC CP ~2/2J/2' 14 0 . 000000 150, 000 , 000.00 14~ . 918 , 777 ,7 7 0 . 002b 8'3 BOFA/ML 149,903 , 583.33 

12622VNWO CRC Ci' 01/J0/2015 0 . 000000 100, 000 , 000.00 '•J . ~11. 016.1ib 0.0036 121 BOFA/ML 'i9 . 87') . 000. 00 

89233HNWO TOYOTA C'P 01/J0/2015 0.000000 :oo. ooo ,ooo.oo 9t1, 1J4 1' , 833. J4 0.0036 121 80f'A/ I'-I 99 , 87!.1 , 000.00 

ll92331!P24 TOYOTA CP 02./02/201!> 0.000000 :oo ,ooo ,ooo.oo ')'), ~41 , 313.34 0.0036 121 BO PA/ H!, 99 , 876 , 000.00 

8 9233HP99 TOYOTf, CP 02/09/ 201'; 0 . 000000 100 , 000 , 000.00 0 . 0036 13 1 BO F'I\/ ML 99 , 1!69 , 000.00 

902 62DPT6 UBS FT N CP 0~/27/2015 0 . 000000 200 , 000 , O,JO. 00 199 , 815 , A47.2/. 0 . 0036 14 9 BO FA/ Mt. 199 , ?02 , 000.00 

89233HQ23 TOYOTA CP nJ/02/201!:> 0 . 0 0 0000 lOO , OOO , OJO.OO 9'.1 , 9:!4 , 444 . 44 0 . 001 0 152 BO F'I\/ M!, 99 , 8 Jl, ll1.ll 

6 7 98 3UOP1 OLD LIN8 CP Ol/23/2015 0.000000 4 6 , 000 , 000.00 1 5 , 9 4 9 , 681.11 0. 004 0 173 BOFt. /f't.L 1 5 , 9 11. 5 7? . 78 

003 · COMMER PAPER 33 4, 356 , 000 , 000 . 00 4. l~1 , 1Y~ ,4 9 7 .11 4, J~4, 205 ,4 66.67 

Book Vo l u c: 4, 3~1, 19'J ,4 97.71 

AlP 0.00 

Book + AIP: 1, 1!">1. 195 ,4 ~·1 . '/ 1 



OFFICF OF THF STAT!-; TRI':J\SI:Ilhl< 
 

l'J\RKET VALUATION RETORT FOR : 0;/10/'-014 FlllJI' R ;>1 
 

CUS1P I'.ATURITY R;\TE I Ilk V;\J,UF :<oo,; V•\LUE P!UCE SOURCE FA!R V/\Lt;;.; 

10/01/20!<; 0.100000 s.ooo.coo.oo I. ouo . DOO. DO 1.DOODOODODO 6 , ou J, 00f..).00 

lO/D2/;:oH 0.09000D 1 ,t)OD,DOO.OO lO,COO,OOD DO 1.0000000000 10,C1f , OOCl.OO 

SYS>A 11 ~6 CJ:'.Y~')t~WEAI:rH BUSINESS SA:-< lC/01/~0~4 0.100000 10,000,000.00 :o.ooo.ooo.oc 1.0000000000 l 0. l 0(, l 1(,. 00 

SYS041~00 C~:·'i:4lH{l1'Y PM.:~ TD I'J/D3/20l'o 0.110000 :;:s , ooo.o~n.oo :'!1 , 000, oc.oo 1.DDD0000000 25,001..,000 ,00 

SY$041502 HAN~41 !'1\l':K TO 10/08/20::.~ 0 . 07000D 30 , 000,Qc, 00 !O,o,n , oor .oo 1.0000000DOO 30 , 00!' , 000.00 

SY$041503 N•:ERH'I\l" RIVER Bl\l"i' TO 10/08/2014 0.090DOO 2 , !:>00 , 0(1( .00 2 . '>00,000.0D 1.0000000000 2 , 500 , DOO 00 

SY$041504 1-:F:RCHAtJTS NATIONAl. 81\NK 0 l0/08/2014 0 . 070000 2,000,00(1.00 /. , 000 , 000.00 1.0000CODOOO 2,000 , 000.00 

S Y$041670 CtTIZENS B:JS!NESS 81\NK ·;·o 10/08/2014 0. 0·1 0000 40,000,0(10,00 40 , 000 , 000.00 1.0000D00000 40 , 000 , 000.00 

SY$0'.1507 BfiCN ~1\NK TD lD /09/2014 0.080DOO 90 , 000 , 000.00 r,o , ooo .ooo.oo 1.0000000000 ~o . ooo,ooo.oo 

S YS0415 1 D STATE BANK 0 1' lNDlJ\ (Cl\1,1 10/09/2011 0 . 100000 12 . 000 , 000 , ()0 1:',000,1)00.00 1.000DOOOOOO 1/. , 000 , 000.00 

S Y$ 011675 iJMlK Ol' 'fl!E SIERRJ\ TU 10/09/2014 0 . 09DDOO 10 , 000 , 000.00 10 , ()00 , 00D.OO 1 . 0 0 00000000 10 , 000 , 000.00 

SYS04 167G MM.AGI\ RANI' F'Sll TD 10/0'J/:1.014 0 . 060000 5 , 000 , 000.00 '' · 000 , 0()0. 00 1.0000000000 5 , 000 , 000.00 

SYS011513 l'lRST 1-'0UND/\'rTON Bl\l"K TO 10/10/2014 D.lOOOOO 12 . 000 , 000.00 12 . 000 , 000.00 1 . 0 000000000 ];;1 , 000 , 000 . 00 

SY$041681 Ml•NUFACTURERS RANK Ttl 10/10/2()14 0 .050000 100 , 000 , 000.00 100 . 000 , 000.00 1 . 0000000000 100 , 000 , 000.00 

SYS01l683 PI\Clr'lC ClTY lli\NK TD 10/10/ 2011 0.050000 30 , 000 , 030.00 lO , OOO , OOO.DO 1.00D0000000 10 , 000 , 000.00 

S Y$041686 WJLS H:RE flANK T!) 10/10/2014 0 . 050000 'IS , 000 , (.\,10. 00 76 , 000 , 000.()0 1 . 0000000000 78 , 000 , 000.00 

SYso-.: :>24 BRCN 1<1\/':K TO 10/1!>/2014 0 . 080000 4S , oou , r.~o.oo 4'>,00C1,000.00 1.000000000D ~S.OOO,OOO.DO 

SYS04 :525 FOLSO:"i LIIKF. 111\NK TO 10/15/2014 0. 110000 1 , 500 . ODD. OD 1 , 500 , 000.00 1 . 0000DODDOO 1.~ oo . ooo.oo 

SYSD41527 r-:rss JON FE:Jr:Rl\L CRE01';' UN 10/15/2014 0 . 080000 lO,OOO,OOO .OD lO , OOO , OOO.OD 1 . 0000000000 10 , 000,000.00 

SY$042529 PACll'lC 1\LI.l/INCf.: Hll.'lK TO 10/1!../201'1 0.100000 4,000, 000.00 4,000,000.00 1.000DDDODOO 4,Doo . ooo.oo 
SYSD~l51D STIITF !<ANK 0 1: lNl))l\ (CAJ.I 10/l'>/2014 0 . 100000 23,000,000.00 2~.000 , 00D.DO 1 . 0000000000 2J,OCO,OOO.OO 

SYSD416S8 !ST CENT~RY RANK NA 70 10/15/201-1 O.D70000 :a,ooo, ooo.oo IR , OOO . OOO.OO 1.0000000000 18.0DO,OOO.OO 

SYSD41~9l F:VF. STII? Bll.'l~ TO i0/15/2DH O.O:>OODO 2 , 00D . OOO.OO /.,OOD.ODD.OO 1.000D000000 2,000,000 .00 

SYSOr.:69~ r-:~Cl~NlCS Bll.'lK TO 10/15/2011 0 . 080000 20 , 000 , 000.00 :•o. ooo. oDo. oo 1 . 0000000000 20,000,000.00 

SY$041 r,~J !t._SS lC:-1 Vl\!~:~t·.Y ll;\NK 'rD !0/15/2014 0 . 070000 7 , 000 , 000.00 7,000,000.00 1.0000000000 7,000 , 000 00 

SYSOr, 1!.>~2 t;F·~· O:'~H BI\NI: Nil TO 10/1b/20H 0.060000 2 , 000 , 000.00 :L ooo. ooD. oo 1.DOOOOOOOOO 2 , 0C'l , OOO.OO 

SYS04: 533 p;;ov:on:T CI<EDrT u:,ro:< TO 10/16/2Dl4 0 . 080000 20 , DOD , COO.OO 20,000,00D.OO J.ODOOOOOOOO ?.0 , 000 , 000.00 

SYS04l!d4 SA!; Dll::{;,, ..::l!INTY CREDIT U 1D/1&/20:4 0.060000 o.o,ooo.coo.oo 50,000,000.00 1.00000DOOOD 50,000,000 00 

SYS0415J5 .S"!':MTT STATE BN:K 70 10/16/2014 0 .1. 00000 9 , 000,COO.OO !l , ooo .ooo.oo 1.0000000000 >,000,000 .00 

SY$0416 9'/ COMI'!ERcr;•IJEST !JA1o:Y t,/, 'l'l:l 10/16/2014 0 . 050000 5 , 000 , 000.00 S , OOD . OOO.OO 1 . 0000000000 5 , 000 , 000.00 

S YS04l'/Ol ~IESTNt.I-:RICII !lANK 'l'D 10/16/2014 0 . 070000 25 , 000 , 000.00 25 ,000 . 000 . 00 1 . 000000000D 25 , 000 , 000.00 

S Y$041702 ~HLS IURE !ll.NK TO lD/16 / 2014 0.050000 74 , 000 , 000.00 7~ . 000 , 000.00 1 . 0DOOOOOODO 74,000 , 000.00 

S YS04 15.l7 11.'1ERlCI\N RlVI-: 1< lli\NK TU 10/17/2014 0.100000 2,000 , 000.00 2 . 000,000 . 00 1.0000000000 2 , 000 . 000.00 

SYS041660 C:OMMON~If.l\l:rll lllJSINESS BAN 10/17/201.4 0 . 0!>0000 !0 , 000 , 000.00 ~ . 000 , 000 .00 1. 0000000000 !> , 0()0 , 000.00 

SYSO~ 1 7 03 F'ARMEflS & MERC'HAN'r~ BANK 10/ l7/2Dl4 0 .050000 35 , 000 , 000.00 .l'> . 000 , 000.00 l . DOOOOOOODO 35 , 000 , 000.00 

SYSOq 1704 MANUFACTURERS flANK TO 10/17/201.4 0 . 050000 ~o . ooo , ooo.oo !>0 , 000 , 000.00 1 . 0000000000 !>0 , 000 , 000.00 

SYS0115 41 1\J~ERTC'IIN R TVER BAN K TO 10/22/20:4 0 . 1 0DOOO 3 , 000 , 000 . 00 1 , 000,000.00 1 . OOODOOOOOO .l,OOO,OOO. OO 

SYS0 41 5 4 :>. !lANK l.EU!~ l USA TD 1 0/22/?.0i 4 0 . 110000 30 , 000,0()0 . 00 .10 , 000 . 000 . 00 1 . 0000000000 30 , 000 , 000.00 

S YS041!>4.l COI~UNH'Y 1ST UMK TO 10/22/2014 0.100000 2,000 , 000.00 :l , flOO , OOO.OO 1.0000000000 2 , 000 , 000.00 

SY$04167':1 CITTF.ENS BUSINESS BI\NK TD 10/2:?. /2011 0 . 050000 50 , 000 , 000.00 !>0 , 000,000.00 1.0000000000 50 , 000 , 000.00 
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SYS 0 41 5 46 BANK OF SACRAMENTO TD 10/23 / 2014 0.100000 10 , 000 , 000 . 00 10 ,000 , 000 . 00 1.0000000000 10 , 000,000.00 

SYS04154 9 NE\1 OMNl BANK N,\ TD 10/23/2014 0.080000 2 , 000, 000 . 00 2 , 000 , 000 . 00 1 . 0000000000 2 , 000 , 000.00 

SYS04 lS !>O STATF. RANJ< OF INDIA ( CliLI 10/23/2014 n. 1ooooo 13 , 000 , 000 . 00 J.! , 000 , 000 . 00 1. 0000000000 13 , 000 , 000.00 

SYS041708 1ST CI\PITAL BANK TD 10/23/201'1 0 . 070000 1 , 000 , 000.00 1 ,000 , 000.00 1.0000000000 1 ,000 , 000.00 

SYS04l709 FARr~ERS & l•:ERCJJANTS Bl~K 10/23 / 201'> o. o;,oooo 35 , 000 , 000 . 00 35 , 000 , 000 . 00 1.0000000000 35 , 000 , 000 .00 

SYS 0417 ll MECHANICS B J\NK TD 10/21/2014 0.080000 20,000 , 000 . 00 20 , 000 , 000 . 00 1 . 0000000000 ;!0 , 000 , 000 . 00 

SYS0 417 1 4 MUFG lJNJON BANK NA TD 10/23/2014 0 . 080000 150 , 000 , 0 00 . 00 150 , 000 , 000 . 00 J .0000000000 150 , 000 , 000.00 

SYS041551 El'Sr I-JEST BANK TD 10/24/2011 0 . 100000 50 , 000 , 000 . 00 50 , 000 , 000 . 00 1 . 0000000000 50 , 000 , 000 . 00 

SYS04 155& TRANS PACIFIC NATIONAL B/1 10/24/2014 0.100000 2 , 000 , 000.00 2 , 000 , 000.00 1 .0000000000 2 , 000 , 000 . 00 

SYS041707 MAL/\G/1 BANK F'SB 'i'D 10/24/2014 0.050000 38 , 000,000 .00 38 , 000 , 000 . 00 1. 0000000000 38 , 000 , 000 . 00 

SY$041716 BANK OF THE SIERRI\ TD 10/24/2014 0.080000 20,000 , 000.00 20 , 000 , 000.00 1.0000000000 20 , 000 , 000 . 00 

SYS01171S ~lALAGA BAN K f'SR TD 10/21/2014 0 . 050000 6 , 000 , 000.00 8 , 000 , 000 . 00 1. 0000000000 8 , 000 , 000 . 00 

SYS0-11558 MERCHANTS NA':'IONAL BI\NK 0 10/29/201'1 0.07 0000 2 , 000 , 000 . 00 2 , 000 , 000 . 00 1 . 0000000000 2 , 000 , 000.00 

SYS04J563 SI\N DIEGO COUNTY CREDIT U 10/29/2014 0.050000 50 , 000 , 000 . 00 50 , 000 , 000 . 00 1. 0000000000 !>0, 000 , 000 . 00 

SYS041561 PROVIDENT CREDIT UNION 'I'D 1 0/29/2011 0 . 0 "1 0000 40,000 , 000 . 00 4 0 , 000 . 000 . 00 1 . 0000000000 40 , 000 , 000 .00 

SY$0417 22 1ST CAPI";"AL BANK T D 10/ 2!1/ /.014 0 . 060000 8 ,000 , 000.00 8 ,000 , 000 . 00 1.0000000000 8,000 , 000 .00 

SYS041725 1-ii::St:OM Ct::NT RA L CREDIT UNI 10/29/ 2014 0 . 090000 50 , 000 , 000 . 00 50 , 000 , 000.00 1.0000000000 50 , 000 , 000 . 00 

SYS04 1567 NErl OMNI BANK Nil 1'll 10/30/2014 0 ' 070000 2,000 , 0~0.00 2 , 000 , 000 . 00 1.0000000000 2,000 , 000 . 00 

SY$041717 CITIZENS BUSINESS BANK TO 10/31/2014 0 . 050000 30 , 000 , 000 . 00 30 , 000 , 000.00 1.0000000000 30 , 000 , 000.00 

SYS041730 AI~::RTCAN RIVER BI\NK TD 10/31/20 14 ? . OROOOO 2 . 500 . 000 ' 00 2 , 500 , 000.00 1.0000000000 2 , 500 , 000 . 00 

SYS041733 MALAGA BANK FSB TD 10/31/2014 0 . 060000 9 , 000 , 000 . 0 0 9 , 000 , 000.00 1.0000000000 9 , 000 , 000 . 00 

S YS 0 4J 5 7 5 COI~MUNITY i31\:-JK 'I'D 11/05/2 0 14 0 .090000 30,000 ,0:10 . 00 30 , 000 , 000.00 1.0000000000 30 , 000 , 000 . 00 

SYS041576 MERCHANTS NATIONAL BANK 0 1;/05/2014 0.07 0000 2 , 000 , 000 . 00 2 , 000 , 000 . 00 1.0000000000 2 , 000, 000 . 00 

SYS 0 41577 SUH"'IT STAT E Bf~K TD 11/05/2014 0 . 09000ll s .ooo . ooo .oo 8 , 000 , 000 . 00 1 . 0000000000 8 , 000 , 000 .00 

SYS04l 7 27 CITIZENS BUSINESS flANK T D 11/05/2014 0.060000 30 , 000 , 000 . 00 30 , 000 , 000 . 0 0 1.0000000000 30 , 000 , 000 . 00 

SYS01l741 SIERRA VI STA BANK TD 11/05/2014 0 . 070000 1 • 500 . 000. 0 0 1 , 500 , 000.00 1 . 0000000000 1 , 500 , 000.00 

SYS041576 Ati.ERICAN RIVER Bl\JIIK TD lJ/06/2014 0.100000 2 ,500,000 .00 2 , 500 , 000.00 1.0000000000 2 , 500 ,000.00 

SYS 0415S2 NE·.~ OMNI RANK NA TD 11/06 /2 014 0 . 080000 2 , 000 , 000.00 2 , 000 , 000.00 1 . 0000000000 2 , 000 , 000.00 

SYS011714 B.i'I.NK OP T HE SIERRA TD 11/06/201'1 0 . 090000 15 , 000 , 000 . 00 15 , 000 , 000 . 00 1 . 0000000000 15 , 000 , 000 . 00 

SY$041745 CO:-lME:RCEviEST BANK NA TD 11/06/2011 0 .060000 2 , !>00 , 000 . 00 2 , 500 , 000 . 00 1 . 0000000000 ?.,500 ,000 . 00 

SYS 0 41747 ~lALAGA BANK FSB TD 11/06/2014 0 . 060000 10 , 000 , 000 . 00 10 , 000 , 000 . 00 1 . 0000000000 10 , 000 , 000.00 

SYS0117 49 K!l\ECTA FEDERAl , CREDIT UN 11/07/2011 0 . 080000 2 S , OOO , OOO . DO 2 5 , 000 , 000 . 00 1.0000000000 25 , 000,000.00 

S YS 0117 38 CITIZENS BUS INESS BANK TD 11/12/2014 0 . 050000 50 , 000 , 000 . 00 50 , 000 , 000 . 00 1.0000000000 50 , 000 , 000.00 

SY$041755 HS BC BANK USA NA TD 11/12/2014 0.090000 25 , 000 , 000 .00 2;, , 000 , 000.00 1.0000000000 25 , 000 , 000.00 

SYS041586 liNERICAN PLUS BANK NA TD 11/13/ 2 0 1 1 0 . 080000 240 , 000 . 00 2 4 0 ,000 .00 1 . 0000000000 2 4 0 , 000.00 

SYS041587 lw.ERICAN RIVER BI\NK TD 11/13 /201 4 0 .100000 6,500 , 000 . 00 6 , 500 , 000 . 00 1 . 0000000000 6 , 500 , 000 . 0 0 

SY$ 041589 CALIFORNIA BANK OF COI~ER 11/ 13/2014 0 . 080000 5 , 000 , 000 . 00 5 , 000 , 000.00 1.0000000000 5 , 000 , 000.00 

SYS04l592 UMPOUA BANK 'l'D ll/13/2014 0 .100000 50 , 000,000 . 00 50 , 000 , 000 . 00 1.0000000000 !> 0 , 000 , 000 . 00 

SYS041593 WESTERN ALLIANCE BANK 'I'D 11/13/2014 0 . 080000 15 , 000 , 000 . 00 1 5 , 000 , 000 . 00 J . 0000000000 15 , 000 , 000 . 00 

S YSOn757 Bl,NK OF T HE SIERRA TD 11/13 /20 14 0 . 090000 10 , 000 , 000 . 00 10 , 000 , 000.00 1 . 0000000000 10 , 000 , 000.00 
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SYS041759 MF.:CHANT CS BANK TD 11/13/2014 0 . 090000 ?.0 , 000 , 000.00 20 , 000 , 000.00 1.0000000000 20 , 000 , 000.00 

SYS041595 HERITAGE BANK OF CO~U-IERCE: 11/14/2014 o.Jonooo 13 , 000 , 000.00 13 , 000 , 000.00 l . 0000000000 13 ' 000,000. 0(\ 

SYS041596 NEW OMNI BANK NA TD 11/14/201 4 0 . 080000 2 . 000 , 000.00 2 , 000 , 000 . 00 1.0000000000 2 , 000 , 000.00 

SYS011597 RIVER CI TY BANK TD 11/14 /2014 0.100000 20 , 000 , 000.00 20,00C , OOO . OO 1.0000000000 20 , 000 , 000.00 

S YS011598 SAN DIEGO COUNTY CRE:DI1' U 11/14/2014 0.060000 50 . 000 , 000.00 50 , 000 , 000.00 1.0000000000 50 , 000 , 000 00 

SYS04 1804 1ST CENTURY BANK NA TD 11/14/2011 0 . 080000 20 , 000 , 000 . 00 ?.O , UOU , OOO . OO 1 . 0000000000 20 , 000 , 000 . 00 

SYS0"-1806 WILSHIRE BANK TD ll / 1 4/2014 0.060000 30 , 000 , 000.00 30,000 , 000.00 1.0000000000 30 , 000 , 000.00 

SYS041 f>Ol I~ERCHANTS :<:T,TlONh L BAI':K 0 11/19/2014 0 . 070000 2 . 000 , 000.00 ? , 000 , 000 . 00 1 . 0000000000 2 , 000 , 000.00 

SVS011602 WEST ERN ALLIANCE BA.'JK TD 11/1 9/2014 0.070000 25 , 000 , 000 00 2!> , 000,000.00 1.0000000000 25 , 000,000.00 

SYS041758 CITIZENS BUSINESS BANK TD 11/19/2014 0.060000 ;)0 , 000 , 000.00 30 , 000 , 000 . 00 1 . 0000000000 30 , 000 , 000.00 

S YS041604 AM~R ICAN RI VER BANK TO 11/20/2014 0 . 100000 1 , 000 , 000.00 1 , 01)0 , 000 . 00 1.0000000000 1 , 000 , 000 . 00 

SYS04160S PROVIDENT CREDIT UNION TO 11/20/ 2014 0 . 080000 20 , 000 , 000.00 20 , 000 , 000.00 1 . 0000000000 20 , 000 , 000 . 00 

SY$04 1606 COJ.1:~0N111El\LTH BUSINESS BAN 11/21/ 201 4 o.osoooo 5 , 000 , 000.00 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 , 000 . 00 

SYS041607 EVERTRUST BAl'lK TO 11/21/2014 0 . 080000 20 , 000 , 000 . 00 /.0 , 000 , 000 . 00 1.0000000000 20 , 000,000 . 00 

SYS0416 08 RIVER CITY BANK TD 11/21/;1 01 4 0.100000 20 , 000 , 000.00 20 , 000 , 000 . 00 1 . 00000000 0 0 20 , 000 , 000.00 

SYS041609 RrVER CITY BANK TD 11/21/ 2014 0 . 100000 15 , 000 , 000 . 00 15 , 000 , 000 . 00 1.0000000000 15 , 000 , 000 . 00 

SYS04 1620 VlRST NATIONAL BJI.I':K OF NO 12/03/2014 0.100000 4 , 000,000 . 00 4 , 000 , 000.00 1.0000000000 4 , 000 , 000.00 

SYS0416 22 r~ERCHANTS NATIONAL flANK 0 12/03/:!014 0.080000 2 , 000 , 000.00 2 , 000 , 000 . 00 1 . 0000000000 2 , 000 , 000.00 

SY$041830 FARt-:F.RS & NERCHANTS BAN K 12/03/2014 0 . 050000 35 , 000 , 000 . 00 35 , 000 , 000.00 1 . 0000000000 35 , 000 , 000 . 00 

SYS04 1832 MALAGA BANK FSB TD 1?./03/2014 0.050000 12 , 000 , 000 . 00 12,000 , 000 . 00 1 . 0000000000 12 , 000 , 000 .00 

SYS04 1 8 2~ v/ ILSHIRE BANK TD 1 2 /04 /2014 0.060000 50 , 000 , 000 . 00 50 , 000 , 000.00 ] . 0000000000 50 , 000 , 000 . 00 

SYS041833 BlL\JK OF T HE SIERRA ':'D 1:.!/04/ 2014 0 . 080000 15 , 000 , 000.00 ]5 , 000 , 000 . 00 1 . 0000000000 15 . 000 , 000.00 

SYS0'.1835 OAK VALLEY COI-1MUNITY BANK 12/04/2011 0.070000 3 , 500 , 000 . 00 3 , 500 , 000.00 1 .0000000000 3 , 500 , 000.00 

SY$041627 CCt-r.MONviEALTH BUSINESS BAN 12/05/2014 0 . 080000 5 , 000 , 000 . 00 5 , 000 , 000.00 1 .oooooooooo 5 , 000 , 000 . 00 

S Y!':O '. 1 628 CC:-.1MUNITY BAN K OF T HE flAY 12/05/2014 0 .1 00000 5 , 000 . 000.00 5 , 000 , 000.00 1 . 0000000000 5 , 000 , 000.00 

S YSOU&/.9 F IRST FOUNDATION BANK 'I'D 12/05/201'1 0 . 100000 10 , 000 , 000 . 00 1 0 , 000 , 000 . 00 1 . 0000000000 10 , 000 , 000 . 00 

S Y$041631 PA:IFIC ALLIANCE BANK 'I'D 12/05/201-1 0 . 100000 1 , ~00 , 000.00 1 , '\00,000 . 00 1 . 0000000000 1 , !:>00 , 000 . 00 

SYS041632 RIVER CITY i.lf.NK T D 12/0S/2014 0 .] 00000 15 , 000 , 000.00 1S , OOO , OOO.OO 1.0000000000 15 , 000 , 000.00 

SYS04 184 1 UKJTT BAN K TO 12/05 / 2014 0 . 070000 3 , 000 , 000.00 3 , 000 , 000.00 1 . 0000000000 3 , 000 , 000 . 00 

SYS01184 2 CITIZENS BUStNESS BANK TD 12/05/2014 0 . 050000 25 , 000 , 000 . 00 25 , 000 , 000 . 00 1 . 0000000000 2~ . 000 , 000 . 00 

SYSG4 1843 COMMONWEALTH OUSlNESS BAN 12/05/2014 0.030000 5 , 000 , 000.00 5 , 000 , 000.00 1.0000000000 5 , 000 , 000.00 

SYSO'I l 84 5 MII.L.AGA BAN K FSB TO 12/05/ 2011 0 . 050000 1 , 000 , 000 . 00 4 , 000 , 000.00 1.0000000000 4, 000 , 000.00 

SYS04 1638 COMERICA Bl\NK TD 12/10/2014 0 . 100000 25 , 000 , 000.00 25,000 , 000 . 00 1 . 0000000000 25 , 000 , 000 . 00 

SYS041639 COMNUNI'l'Y BANK TD 12/10/?.014 0 . 100000 30 , 000 , 000.00 30 , 000 , 000.00 1.0000000000 30 , 000 , 000.00 

SYS04l64 0 EVERTRUS'J' BANK TD 12/10/2014 0.080000 20 , 000 , 000.00 20 , 000 , 000 . 00 1 . 0000000000 2.0 , 000 , 000.00 

SYSO'i 1 6'i /. Ht::RITAGE BANK OF COMMERCE 1?./10/2011 0 . 100000 20 , 000 , 000.00 20 , 000 , 000 . 00 1.0000000000 20 , 000 , 000 . 00 

SYS041B54 CTT I ZRNS BUSI NESS BAN K 1'0 12/10/ 2014 0 . 050000 25 , 000 , 000.00 25 , 000 , 000.00 1 . 0000000000 25 , 000 , 000.00 

SYS0118!>!> FARMERS & l•lERCHANTS !lANK 12/10/2011 0.050000 20 , 000 , 000 . 00 20 , 000 , 000 . 00 1 . 0000000000 /.0 , 000 , 000 . 00 

S YS04 1857 HERITAGE OAKS BANK TD 12/10/2014 0.070000 25 , 000 , 000 . 00 25 , 000 , 000 . 00 1.0000000000 25 , 000 , 000 . 00 

SYS041858 TRT COUNTIES B~~K TD 12/10/2014 0 . 070000 5 , 000 , 000.00 5 , 000 , 000 . 00 1.0000000000 5 , 000 , 000 . 00 
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S Y$041 859 1-II:..SHIRE 13!>.1'/K 'J'D 12/1 0/2014 0 . 0!>0000 39 , 000 , 000.00 39 , 000 . 000 . 00 1 . 0000000000 39 , 000 . 000 . 00 

S YS04 J64 8 AMERICAN RIVE:R BANK TO 12/11/2011 0.110000 1 , 5 0 0 , 000.00 1 , !>00 , 000 . 00 . 0000000000 1 , 500 , 000 . 00 

S YS041652 r>~ I-;TROPOLITAN BANK TD 12/11/2014 0. 110000 4 , 500 . 000 . 00 1 . 500 , 000 . 00 1.0000000000 q, soo , ooo.oo 
S YS04 1G53 OPEN BAN K ·:·o 12/11/2014 0.090000 5 , 000 , 000 . 00 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 , 000 . 00 

S Y$041 654 PACJ F'TC CITY BAN K TO 12/11/2011 0 . 090000 10 . 000 , 000 . 00 1o . ooo . uoo.oo 1 .0000000000 10 , 000 , 000.00 

S YSOH 8 6 0 1ST CAPITAL RANK TD 12/1 1/20 1 4 0.060000 5 , 000 , 0 00 . 00 5 . 000 , 000.00 1.0000000000 5 . 000 . 000.00 

SYS04186 1 BI\NK OF T H E SIERRA TD 12/11/7.014 0.060000 10 , 000 , 030 . 00 10 . 000 . 000.00 1 . 0000000000 1 0 . 000 , 000 . 00 

S YS04 lll63 r~.ANUFACTURERS BAN K TO 1'?./11/2014 0.01 0000 50 , 000 , 030 . 00 50 , 000 , 000.00 1.0000000000 50 . 000 , 000.00 

SYS04 1656 BilCN !lANK 7!) 12/12/2014 0.090000 75 , 000 , 000 . 00 75 , 000 . 000.00 1.0000000000 7 5 , 000 , 000 . 00 

S Y$041658 PROVI DENT CREDIT UNION 'l'f) 12/12/2014 0 . 090000 20. 000 , 000.00 20 , 000 . 000.00 1.0000000000 20 , 000 , 000.00 

S YS011820 COMMON\~EALTH BUSINESS B.I\N 12/12/2014 0.030000 10 , 000 , 000 . 00 10 , 000 . 000 . 00 1 . 0000000000 1 0 , 000 , 000 . 00 

S YS04 16 59 SI\N DI EGO COUI<:TY CREDIT U 12/17/2014 0 . 0 7 0000 50 , 000 , 030 . 00 50 , 000 , 000 . 00 1.0000000000 !)0 , 000 , 000 . 00 

S Y$041660 UM?QOl', BANK TO 12/17/201-1 0 . 120000 100 , 000 , 030.00 100 , 000 . 000 . 00 1 . 000000000 0 100 , 000 , 000.00 

S YS 0 4 1 6 6 7 Ki>rl OMNI BI'.NK NJ, 'I'D 12/18 / 2014. 0. 080000 !:> , OOO , OJO.CO 5 , 000 , 000 . 00 1.0000000000 5 . 000 , 000 . 00 

SYSO U 8 B6 11AJA GA BANK FSB 1'0 12/1 8 / 2{)1 4 0. 0'10000 lD , OOO , OJO . OO 10 . 000 , 000.00 1.000000000 0 l O. OOO , OO O. OO 
S Y$041663 WESTERN ALLIANCE BANK TO 12/19/ 2011 0. 1 00000 so . ooo . ooo.oo 50 , 000 , 000.00 1.0000000000 5 0 . 000 , 0 0 0 .00 

S Y$04)87 7 COMMONI~ALTH BUSINESS BAN 12/19 / 2014 0.020000 !:> . 000 . 000.00 5 , 000 , 000 . 00 1.0000000000 5 , 000 , 000 . 00 

S YS 011B8 0 PAClFIC CITY BANK TD 12/1 9/2014 0 . 04 0000 20 , 000 , 030 . 00 20 . 000 . 000 . 00 1.0000 000000 20 , 000 . 000 . 00 

S V$041882 TRANS PACI F IC N/\T!ONAL BP. 1'?./19/2014 0.060000 3 , 000 . 0~0 . 00 3, 000 , 000.00 1.0000000000 J . ooo . ooo . oo 
S YS041890 PACIFIC COMMERC E !J,',.\I K NA 1'?./19/2014 0.030COO lO , OOO , OJO . OO 10 . 000 , 000.00 1.0000000000 10 , 000 , 000 . 00 

SYS041.67l COI4£R1CII BANK TD 01/07/201!> 0.100000 so . ooo . ooo.oo 50 . 000 . 000.00 1.0000000000 50 . 000 . 000.00 

SYS01 1672 COlJL"lUNITY BUSINESS BANK T C1 /07/ 201~ 0.080000 3 , 000 , 000 . 00 3 . 0 00 , 000 . 00 1 . 0000000000 3 . 000 , 000 . 00 

SVS041 6 7 1 NF.ltl OMN I BANK NA TD 01/07 /201 5 0. 080000 l , OOO . OJO.OO 1 , 000 . 000.00 1.0000000000 1 , 000 , 000 . 0 0 

SYS0416 7 4 OPEN BANK TD Ol/0'/ / ?.01 5 0.080000 2 , 000 . 030 . 00 2 . 000 . 000.00 1 . 0000000000 2 , 000 , 000.00 

S YS01 1677 TRAVIS CRF.DTT UNION TD 01/0!l / 2015 0 . 090000 50 , 000 , 000 . 00 so. ooo . ooo .oo 1 . 0000000000 50 , 000 , 000 . 00 

S VS04 16 78 1-/ESTERN ALL H\NCE BANK TO 0 1 /0B/2015 0. 110000 25 , 000 . 000.00 25 . 0 00 , 000 . 00 1.0000000000 25 . 000 . 000 . 0 0 

S YS041 G82 ~·1F.TROPOLIT/Iu"l BANK TD 01/09/ 2015 0 . 110000 1 ,500 . 000 . 00 1 , 500 . 000 . 00 1.0000000000 1 , 500 , 000 . 00 

S YS04 1684 PI\CIFIC \•/ESTERN BANK TO 01/09/201!> 0 . 110000 10 , 000 , 0 00 . 00 10 , 000 , 000 . 00 1 . 0000000000 10 , 000 . 000 . 00 

S YS04 1&85 WESTl.t-lERI CA BANK T D 01/09/2015 0 . 11000f) 25 . 000 . 000.00 25 , 000 . 000.00 1.0000000000 25 , 000 . 0 0 0 . 00 

SYS 0 4 1689 CCMF.R ICA BANK TD 01/14/2015 0.100000 '/5 ' 000 . 0()0 . 00 7 5 , 000 . 000 . 00 1 . 000000000 0 75 , 000 , 0 0 0.00 

SYS041690 CCMMUN TTY RANK TO 01/14/2015 0 . 100000 25 . 000 , 000 . 00 25 . 000 . 000 . 00 1 . 0000000000 25 , 000 , 000 . 00 

S YSOH694 SAN DIEGO COUNTY CREDIT U 01/14/2015 0 . 0 60000 100 . 0 00 , 000 . 00 100 , 000 , 000 . 00 1 . 0000000000 100 , 000 , 000 . 00 

SYS041695 Sl:MMI T STATE BANK TO 01/14/ 2015 0 . 100000 5 , 0 0 0 , 000 . 0 0 5 , 000 , 000 . 00 1 . 0000000000 5 , 000 . 000.00 

S YS04 1696 CALI FORNI A BANK OF COIV'.MF.:R 01 / 1 5/2015 0 . 090000 5 . 000 , 000 . 00 5 , 000 . 000 . 00 1 . 0000000000 5 , 000 , 000 . 00 

S YS0116 98 CTBC BANK CORP (USA) TD 01 / 15/2015 o.o:.oooo so , ooo . ooo . oo 50 . 000 . 000 . 00 1 . 000 0000000 5 0 , 000 . 000 . 00 

SY$0416 99 EAST WEST BANK TO Ol/1S / 2 01!> 0 . 110000 50 , 0 0 0 ,000 . 0 0 50 , 000 , 000 . 00 1 . 0 0 00000000 50 . 000 . 0 00 .00 

S YS04l7 00 METROPOL I TAN BANK TD 01/15/2015 0 . 110000 1 ,000 . 000 . 00 1 , 000 . 000 . 00 1 . 0000000 0 0 0 1 , 000 . 000 . 00 

S YS04 17 05 EI'.ST WEST Bl'.NK TO Ol / 21 / 2015 0.100000 1 25 . 000 , 000 . 00 125 , 000 , 000 . 00 1 . 0 0 00000000 1?. 5 , 000 , 000 . 00 

SYS0417 1 0 HERITAGE BANK OF COMi·1ERCE 01/2 2 / 2015 0 . 10000(1 50 , 000 , 000 . 00 50 , 000 , 0 0 0 . 00 1.0000000 0 0 0 50 , 000 . 000 . 00 

S VS04 1 7 12 NEW OMNT Bflu'IK Nl\ TO 01 /'?.'?. / '?. 015 0 080000 2 , 000 , 000 . 00 2 , 000 . 000 . 00 1 . 0000000000 2 . 000 , 000.00 



U~r:CE l F THE STATE TREASURER 

CUSlP ~N:'Uk1TY ?AR VI\J,l:r ROOf" VALL'E PRICE ~O!JRCE 

SVS04 l7:3 PROVWF:::T (R!-::!11 L'X:C~ ·:·u 01/22/2015 0 . 100000 ·10, 000 , uoo.oo :.0000000000 40, 00~ . 000.00 

SYS04l7l5 CATHf•Y !iAN!' ·ri.l 01/23/2015 0.!00000 50 , 1 f , O' u.OO ~o . ooo . ooo.oo 1 . 0000000000 !>0,000,0110.00 

01/23/<.01'> 0 .100000 3 , 5JO, C" .00 I, '>00 , 000. 00 l.OOOCOOOOOO 3,500,000.00 

SYS04l72l rr,~!F!C' lf<E;;TE!<N l<A:;r, :p Ol/21'/20!5 0 .100000 ~0.000 , 000.00 •10' 000, 000 .. 00 1 .0000000000 4 0 ,00t' , OOO.OC 

SYS041724 SU:':t,IT ~Tf,TF Pr,:<r l;J 01/28/2015 0.100000 ~. OOO , O:JO.OO 4, 000 , :JOO .OO 1.0000000000 4, 000 , 000.00 

SYS041 726 !'hNl" OF TliF. WE.ST TD 01/29//.015 0.100000 lJ~ . ooo , o:>c.oo l 14 , 000 , :)00.00 1.0000000000 134 , 000 ,000.00 

SYS041728 CD(; !<ANI' (;JKI' (t'SA) ~ll 01/29/201 !:> 0 . 080000 10 , 000 , 000.00 to,ooo . ooo.uo 1.0000000000 1 0 , 000 , 000.00 

SYS041729 COM:~l.'NTTV '.ST kll!lK TO 01/30/2015 0.120000 3,000 , 0:)0.00 l.OOO , OOO.Oll 1.0000000000 ) , 000 , 000.00 

SV$041731 COM.'1ERCE~If:."T Rf,:<r' NA TO 01/30/2 015 0 . 090000 2 , 500 , 000.00 ~ . !>00 , 000.00 1.0000000000 2 , 500 , 000.00 

SYS041732 F"OI.SOM JJIKE hi\NK Til 01/30/ 2015 0.120000 3 , 500 , 0 00.00 1, 0,00,000.00 1.0000000000 3 , 500, 000.00 

SYS0 41 734 t•:ETROPOI lTI\N hf,.\11' T.l 01/30/20 15 0 . 11 0000 :! , OOO , OOll.OO 2 , 000 , 000.00 1 . 0000000000 2 , 000 , 000.00 

SYSO'ol735 OP"JS BI\NY 'rD 01/30/201 '> 0.09 0000 10 , 000 , 000.00 10 , 000 , 000.00 1 . 0000000000 10 , 000 , 000.00 

SVS041737 fJA\lK Or SI\CRI\MF.NTO TD 02/01/2015 0.090000 4 , 000 , 000.00 4 , 000 , 000.00 1.0000000000 '1 , 000 , 000 . 00 

SY$04173 9 CCMER! CI\ HI\NK Til O'J./04//.01!> 0 . 0~0000 0>0 ,000 , 000.00 '>0 ' (1()0 ' 000. 00 1.0000000000 50 , 000 , ()00.00 

SYS041740 PR8SIUI~ RANK 1U 02/01/2015 0 . 07 0000 10 , 000 , 000.00 10 , 000 , 000.00 l . 0000000000 10 , 000 , 000.00 

SYS04174 2 WE'lTl\M!o;J'l Cll HANK TD 02/01/2015 0.090000 25 , 0l!O , OOO.OO ~" , llOO , OOfl . 00 l . 0000000000 2!:>,000 , 000.00 

SYS04l74 3 A.""ER! C'I\N R'VER f<A!'K Til 'l2 /05/2015 0.100000 7 , 500 ,000 .00 7 , •,oo , ooo . oo 1.0000000000 7 , 500 , 000 .. 00 

SYS011746 M'>lMI ki\NY TD 02/05/2015 0 .. 080000 30 , 000 , 000.00 10 , VOO . OOrl .OO 1.0000000000 30 , 000 , 000.00 

SYSC4174 8 STI\·:·;.. PAI'K ) F !NOll\ (Cl\!, 1 0/./05/2015 0. 100000 :2 , 000 , 000.00 l~ , Ol/0 , 000 .00 1.0000000000 12 , 000 , 000.00 

SYSO'll 750 Kl:JFCTA 1-"E!JJ-;l<J\J... CkFD: T U~ 02/06/2015 o. ~:oooo 20. , 000 , 000.00 2~ . 000 , 000.1)0 1.0000'l00000 25 , 000 , 000.00 

SYS0417 Sl FAST WC:ST f<ANK TlJ 0 2/06/2015 0.100000 7'- , 000,000.00 75 , 000,000.00 1.0000000000 "IS , OOC' , 000. CO 

SYSO·l1753 Cr''tf'R1CA <!ANY TD 02/11/2015 0.090000 25 , 000 , 0'l0.00 :'5 , 000 , 000.00 1. 0000000000 25 , 000,000.00 

S YS04:754 FIRST FOL'N:]AT!O!'l hANK ':1> 02/11/2015 0.090000 )2,000,00C\.OO 12,000,000.00 1.0000000000 12 , 000,000.00 

SYS0 41756 OPEN AA~K ~ 02/11/:!01!> 0.0"10000 10 , 000 , 0 1 .00 10 , 000, 000.00 1.0000000000 10 , 000 , 000.00 

SYSO<:lSO!> CD~t.V::JTY bANr" ':"0 0:-!/:i.3/2015 0.100000 25,000,v~C.OO :;; , ooo. ooo.oo 1.0000000000 25 , 000, 000.00 

SY$0~ 1816 EVERTi<UST Ili\N!< ':1> 02/18/2015 0.080000 1o , noo , O'•O.OO 10 , 000, 000.00 1 . 0000000000 10 , 000 , 000.00 

svsoonsn H<Ov IIJ!·::~~·:· CREIJIT u:nm: TP 02/:8/?.015 0 .100000 20, 0(10 , 0;0.00 20 , 000 , 000.00 1.0000000000 20,000,000.00 

SYS041818 PI<ESil>IO BAN¥ ~·o 02/19/2015 O . OSuOOO 1r , ooo , ooo.oo .0, '100 , 000.00 1.0000000000 10,000 , 000.00 

S YS01181'l s:t.TE HhNJI OF INDiA (C/d.l 02/19/2015 0 . 1 00000 10 , 000 , 000.00 10 , 000 , 000.00 1. 0000000000 1 0 , 000 , 000.00 

SYS041821 CE:<TRAL VAI.I,EY CO~UNITY 02/2!>/2015 0.090000 5 , 000 , 000 . 00 5 ,000 , 000.00 1. 0000000000 5 , 00\l , OOO.OO 

SY$041823 NE'fl OMN! BAN ¥ r\A TD 02/2r,/2015 0.080000 1 , 500 , 000.00 1 , ~00 , 000 . 00 1.0000000000 1,500,000.00 

S YS04lll?.o t:c :~~o;R TCI\ HANK Tl) 0:.! /26/2015 0.100000 7 5 , 000 , 000. Oll 7 5,000 , 000.00 1.0000000000 "/'c>, 000 , 000.00 

SY$ 04182 6 1~!-;TROPOJ. ITI\N 1<1\NK TJ'J 02/26/2015 0.100000 1 , 000 , 000.00 1 , 000 , 000.00 . 0000000000 1 , 000 , 000.00 

SVSOU827 Nb.W OMNJ f\A..'JK Nl\ TO 02/26/201:. 0.080000 '> , 000 , 000. IJO ~ . 000 , 000.00 . 0000000000 s , ooo , ooo.oo 

SYS04182fl !lANK OP THP. '' lEST TO 03 / 04/201!> 0 . 090000 66 , ooo , ooo .ou 66 , 000 , 000.00 1.0000000000 66 , 000 , 0()0.00 

SY$0 41829 BRCN RI\NK TO 03/04/2015 0 . 070000 90 , 000 , 000 . 00 'JO , OOO , OOO.OO 1.000000()000 90,000 , 000.00 

S YS0 4lll31 FOt.Sm: l J\K F. BANK TO 03/04/2015 0. 1 00000 3 , 000 ,000 . 00 ),000,000.00 1.0000000000 3 , 000 , 000 . 00 

SYS04183'> FIRST FOUNDI\T JON 13.1\NK TO 03/0~/2015 0 . 090000 12 , 000 , 000.00 1?. , 000 , 000.00 1 .0000000000 12,000 , 000.00 

SYS041A 36 MUFG IJN l ON !11\NK Nl\ TO 01/05/20 15 0.100000 150 , 000 , 000 .00 150 , 000 , 000.00 1 . 0000000000 150 , 000 , 000.00 

SY$041844 FIRST f'()llNOAT!ON l~ANK TO 03/05/2015 0. 1 00000 10 ,000 , 000 . 00 10 , 000 , 000 . 00 1. 0000000000 10 , 000 , 000.00 



OFFTCF. OF THE STAT!:: TREI\!;URER 

I"A!~KET VALlW~rO N i<EP'lRT FOP: O'J/ JC/201-l 

CwSIP SF.CURTTY NW.E FATE !'AH Vl\l,Uf·: l<:JOK VALUE PR1C!:: SOURCE l-AIR V/\LtlE 

!:YS0<\1846 NI::W C!"J;J f'/..1':!( ~;A "10 03/0G/20!5 ~".08vf'OQ 1,000,000.00 1 . 000,000.00 1.0000000COO 1,000,000.00 

SYS041S47 SAFF CRI::Il>T ll'>lC:; -;a 01/06/2015 0 .~1 ~000 5,000, 000.00 5 , 000 , 000.00 1.0000000000 5,000,000.00 

S'lSOC8'1B st···::~JT STAT;.: I'Al;l' TO Oj/06/2015 0.100000 v.ooo .ooo.oo 1. • 000. 000. 00 l.OOOOOOOOCO 12 , 000 , 000.00 

SYS04: BS6 FTRST ~A7.:.r .f\AL i'l\t.:z.­ r •I­ ': O 0>/ll/2Cl5 0.090000 1'> , 000 , 000.00 lr• . OOO ,OOO.OO 1.0000000000 lS,OOO,OOO.OO 

SYS0'\1862 Ci::XTRA:.. VAJ,l..I-.Y !' ~-:·-: ::.IJ':'Y 01/J;:/2015 0.090000 ;,,ooo.ooo.oo 5 , 000,000.00 1.0000000000 !:.,000,000.00 

SYS041B6'1 PR::>SPECTCRS Vt:UhAAl 'REn'i 03/12/2015 0.070000 q,ooo.ooo.oo .;,000,000.00 1.0000000000 4,000,000.00 

SYS0'\1867 1-II::STi-.i<N 1\l,l,lAt:C!'. HANf Tl> 0!/13/7.015 0.090000 :.o,ooo ,ooo.oo 50 , 000 , 000.00 1.0000000000 !:.0 , 000 , 000.00 

SYS041B68 BANK OF THf'. W!-~S'l' 'rD C!/13/2015 0.090000 100,000 , 000.00 100,000,000.00 1.0000000000 100,000,000.00 

SYS0-11869 CA:,J FORNl,\ I.JANK OF cn~~'lER 03/13/2015 0.070000 10 , 000 , 000 .00 10,000,000.00 1.0000000000 10 , 000,000.00 

SYS041S'IO COMJ~ERCE',•IES'l' HANK 1\1\ TD 0 j /13/2015 0 . 070000 5 . 000 , 000.00 !> , 000,000.00 l . OOLJOOOOOOO 5 , 000,000.00 

SYSOU871 NElli O!':N l HANK Nl\ TO 03/13/2015 0.070000 ~ . ooo , ooo.oo ::! , 000 . 000 .00 1.0000000000 :->. , 000, 000.00 

SYS041872 OPEN !lANK Til 03/13/?.0J 5 0.070000 5 , 000 , 000.00 r, , uoo ,ooo .oo 1.0000000000 5 , 000 , 000.00 

SYS04 l 873 PROVIDENT CRF.Il l T UN l f)N TD 03/18/2015 0 . 090000 70 , 000 , 000.00 :'.0 , 000 , 000 . 00 1 . 0000000000 20 , 000 , 000.00 

SYS041874 N4ERlCAN PLU~ BANK Nl\ 'l'D 03/18 /2015 0 . 070000 2 , 000 , 000.00 2 , 000,000.00 1.0000000000 :! , 000 , 000.00 

S YS04l8 "15 PACIFIC W!-:5Tl-:RN RANK TO 03/18/2015 0.090000 40 , 000 , 000.00 40 , 000 , 000.00 1.0000000000 10,000 , 000.00 

SYSO•i1876 COr'.l':l!NITY f<Af>K TO 0)/1R/2015 0.090000 J, , ooo , ooo.oo 3~.000 , 000.00 1.0000000000 3~ . ouo , ooo.oo 

SYS041B78 corr.r-r.uNITY l!';T [<1\NK 1'U 03/20/?.015 (). 100000 2,000 , 000.00 ,,()00 , 000.00 1.0000000000 2 , 000,000.00 

SYS041879 OPEN RI\NK T:J 0>/?.0/2015 0.070000 2,000 , 000.00 2 , 000 , 000.00 1.0000000000 2,000 , 000.00 

SYS041881 St;tr.MIT STATE BANK TO ('3/20/20 15 0.090000 7,000,000.00 7,000,000.00 1 . 0000000000 7,000,000.00 

SYS0<\1884 OPEN llAI'K TO rJ/25/:!015 0 . 060000 1 0,000 , 000.00 10,000,000.00 1 . 0000000000 10 , 000,000.00 

SYS0~1887 v~PQUA BAr>K TO ( J/26/2015 0.090000 20,000,000.00 :'.0,000 , 000.00 1.0000000000 20,000,000.00 

SYSO-.l-888 WESC0:--1 C'!::I>'TRAi CREDTI l:t'I Ol/:!6/201:. 0.090000 5o,ooo,too.oo !>0 .000 , 000.00 1.0000000000 50,000,000.00 

SYS041889 HERITAGE Bf.:"lY. OF CO~:Y.F.l<C£ 01/27/2015 0 . 080000 l'i,C'OO,C'IlO.OO 1!> , 000 , 000.00 1.0000000000 15,000,000.00 

0<;7 • :·lME DEPOSIT 2~3 5,082,740,000.00 !> . ~82 , 740,000.00 5,082,740,000.00 

a=>: Value: !>,082,740, 000.00 

A!P 0.00 

~ock .. AlP: 5.0~]..740,000 .00 
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Page # 27 
V,ARKET VAL\JAT:ON REPOR'r PUR: 'l /!0/201 t. 

RATE PARi BOOr VA!..'JF PHH'E i-"AlR VALUE 

AB55 1340013 ll/21/20lil 0 . 26000000 ;>8,047,000.00 1.00 28,047 , 000.00 
i\355 1340011, 11 /?.1 /20:4 0 . 26000000 1.103,000.00 ~ .00 1,103 ,000 . 00 
i\355 131,001-> ::J/7.1/20! 4 0 . 26000000 2 , ')07,000.00 i . OO ?,507,000 . 00 
A355 1)1,00" 8 1211:1./201 4 0 . 27000000 1 . ~04 , 000 . 00 i . OO 1 , 504,000 . 00 
A355 1340019 12!12/?0iil 0 . 27000000 1, '>62, 000 . 00 1. 00 1 , 562 , 000 . 00 
AB5 5 131,00.1.0 01 16/7.015 0 . 23800000 1, 128 , 000.00 1. 00 1 ,1 28 , 000 . 00 
AB';5 1340021 01/1&/2015 0 . 23800000 1,49 /. , :100 .0 0 ! . 00 1. 492 , 000 . 00 
AB:i 5 1340022 01/16/201 s 0 . 23800000 1 , 408 , 000.00 i.O O 1 , 408 , 000 . 00 
ABSS 1140C23 01/16//0::. 0 . 23800000 1 , 148 , 000.00 1. 00 1,348 , 000.00 
AB55 134007.•: 0111 6/701'> 0 . 23800000 61 . ., 6 ., • 000 . ()() 1. 00 61 ,567 , 000.00 
AB55 J 340027 02/20/201'.> 0.23600000 ') , 417 , 000.00 1. 00 5 ' 417 . 000. 00 
.1\BSS 1340029 02/20/2015 0 . 23600000 l , 444,:l00.00 1 .00 1, 444 , 000 . 00 
AB55 13-10010 02/20/2015 0 . 23600000 1 , /.09, 000 . 00 1. 00 1 , 209 , 000.00 
M355 078011 l 03/Jilii'Oi'.> 5 .00000000 l o. 724 . 41)/. 74 1. 00 10,724,467.74 
AB5 ') 1140 03 1 OJ/20/lOl!.> 0 . 232 00000 /. . 1 'Jl . 000 . 00 ~ .00 2 , 391 , 000 . 00 
AB5:, 13'10032 01 /?.0/201 •; 0 . 23200000 1 , 777 , 000 . 00 1 . 00 1,777 , 000.00 
AB55 13 4 0031 Ot./1.1/2015 0 . 23000000 1,847 , 000.00 1. 00 1 ,80 , 000 . 00 
i\B55 13'l003t, Ot,/17/I'O:'J 0 . 23000000 993, 000 . 00 l. 00 993,000.00 
AB55 13'10035 0'>!?././2015 0 . 22700000 2 , 148 , JOO . OO 1. 00 2,348,000.00 
AB55 1340016 05/7.V20i~ 0 . 22700000 3.477,000.00 .i .OO 3 ,477,000 . 00 
AB55 1340037 05/22/20:5 0 . 22700000 ':>,11 8, 000.00 l. 00 ':>,118,000 . 00 
AB55 :3'10038 05/7.2/2015 0 . 22700000 8.~46,000.00 1. 00 8 , 546,000 . 00 
A!355 :340039 0'>12200~ 5 0.22700000 8,914 , ()00 . 00 l . OO 8,914,000 . 00 
A!355 l3'l 00t,O 06 19/20:5 0 . 22:00000 17 . ~54 , 000 . 00 l.OO 17 , 554, 000 . 00 
hBSS :34001,1 0(>/19/2015 0 . 22:00000 31,029, noo. oo 1 . 00 3! . 02 9,000 . 00 
/, BSS :450001 o·u t7 /"lOts 0 .24800000 ':> ,23~.000 . 00 1. 00 S,23S,OOO.OO 
AB55 l450C02 0"111"1 /201 1> 0 .24800000 /.,8')6 , 000.00 1 . 00 2 , 856 ,000 . 00 
h855 1450f0J 01/1'1/2015 0 . ?.4800000 1':>,1100,000 . 00 1. 00 1S,400,000 . 00 
A355 lt:'>OC04 0812./2015 0 . 25000000 7,880 , 000 . 00 1. 00 7 ,880 , 000 . 00 
A355 11, 50005 09/18/?.015 0.23800000 100,135 , 000 . 00 1. 00 100 , 135 , 000 . 00 
AB55 1450006 09 1181201'> 0 . 23800000 4 , 210 ,000.00 I. 00 4 , 210 , 000 . 00 
AB55 11,'>0007 09/18/2015 0 . 23800000 5 , 759 , 000 . 00 1. 00 5 , 75 9, 000 . 00 
GF f,QAN 01 1--1---­ 0 . 23900000 / 0 1 ,300,000.00 1 .00 701. JOO . 000 . 00 

1 , 04~.229 , 467 . 711 1 , 047 , 229 , 467 . 74 
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