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STATE OF CALIFORNIA John Chiang, Treasurer

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

Date: October 19, 2015
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, 2015, all investments made
on behalf of the Pooled Money Investment Account complied with the guidelines
and provisions of the “Investment Policy for the Pooled Money Investment Account”
and there were no funds, investments, or programs, including loans, that were under
the management of contracted parties.
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POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF RESOURCES

September 30, 2015

(Dollars in thousands)

Portfolio Amount

Effective Yield 0.345%
Quarter-to-date Yield 0.329%
Year-to-date Yield 0.329%
Average Life (in days) 210

Demand Bank Account Balances

Total PMIA Resources

$ 66,494,012
$ 2,289,657
$ 68, 783,669




POOLED MONEY INVESTMENT ACCOUNT

ANALYSISOF THE PORTFOLIO

September 30, 2015

(Dollars in thousands)

Type of Security

Governments
Bills
Bonds
Notes
Strips
Total Governments

Federal Agency Debentures
Certificates of Deposit
Bank Notes

Bankers Acceptances
Repurchases

Federal Agency Discount Notes
Time Deposits

GNMAs

Commercial Paper
FHLMC / REMICS
Corporate Bonds

AB 55 Loans

GF Loans

NOW Accounts

Other

Reverse Repurchases

Total, All Types

Amount Per cent

$ 12,871,664 19.36%
- 0.00%

21,753,247 32.71%

- 0.00%

$ 34,624,911 52.07%
$ 2,017,427 3.04%
12,875,011 19.36%
600,000 0.90%

- 0.00%

- 0.00%

7,086,977 10.66%
5,628,540 8.46%

- 0.00%

2,822,034 4.24%

80,586 0.13%

- 0.00%

458,557 0.69%

- 0.00%

- 0.00%

299,969 0.45%

- 0.00%

$ 66,494,012 100.00%







Pooled Money Investment Account

State of California

Market Valuation

9/30/2015

Description

Carrying Cost Plus

Accrued Interest Purch.

Fair Value

Accrued Interest

United States Treasury:

Bills $ 12,871,664,593.62 | $ 12,891,502,500.00 NA

Notes $ 21,753,246,738.90 | $ 21,783,297,000.00 | $ 27,448,187.50
Federal Agency:

SBA $ 602,701,636.28 | $ 596,900,482.69 | $ 522,669.38

MBS-REMICs $ 80,585,488.85 | $ 86,209,374.07 | $ 382,602.35

Debentures $ 1,364,527,837.95 | $ 1,365,823,350.00 | $ 1,384,349.30

Debentures FR $ - $ - $ -

Discount Notes $ 7,086,977,374.95 | $ 7,093,404,000.00 NA

GNMA $ - $ - $ -
Supranational Debentures | $ 350,165,819.35 | $ 350,950,000.00 | $ 454,512.50
CDs and YCDs FR $ - $ - $ -
Bank Notes $ 600,000,000.00 | $ 600,018,032.38 | $ 456,888.90
CDs and YCDs $ 12,875,010,933.58 | $ 12,872,759,172.35 | $ 8,756,708.37
Commercial Paper $ 2,822,034,319.49 | $ 2,823,785,298.62 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 5,628,540,000.00 | $ 5,628,540,000.00 NA
AB 55 & GF Loans $ 458,557,202.41 | $ 458,557,202.41 NA
TOTAL $ 66,494,011,945.38 | $ 66,551,746,412.52 | $ 39,405,918.30
Fair Value Including Accrued Interest $ 66,591,152,330.82

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

MARKET VALUATION REPORT FOR:

MATHRITY RATE
10/01/2015  0.0000040
10/15/2015  (.000000
11/12/2015  0.000000
12/10/2015  @.000000
01/07/2016  0.000000
02/04/201%  0.000000
03/02/20t  0.000000
B3/31/2016 a.006000
04/28/2016  0.000000
05/26/2016  0.0GOODO
06/23/2016 0.000000
07/21/2016 0.pO0G0n
0B/18/2016 0.00D000
08%/15/2016 0.DBOBGE
- TREASURY BILL 14

i,650,000,000.00
500,000,000.00
750, 000,000.00
1.250,000,000.00
750,000, 000.00
700,000, 000,00
850,000, 000. 00
504,000,000, G0
1,200,000,000._ 400
1,300,000,000.00
S0¢, 400, 000.00
1,100,000,030.00
950, 000,000.00
500, 000,000.00

12,904, 000,000.00

03/30/2015

BOOK VALDE
1,649,225,688.82
453,455,741, 66
748,966,687 .52
1,247,522,874.96
T48,651,701.38
658,527, 666.64
847,593,032.64
438,930,723.20
1,197,345,469%.46
1,296,788,3084.76
897,521,437.48
1,096,365,443.10
946,5%4,187.45
497,775,555.54

12,871,664,593.62

1.0000000000
1.0000200000
1.0000100000
1.5000700000
0. 9995800000
0.3929300000
0.9358300000
. 9BIE300000
L 9996100000
8994700000
.9987700000
93808000040
LH974800000
.9970300000
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SCQURCE

CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CYTIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
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FAIR VALUE
1,650,000, 000.00
500,010, 000, 0O
750,007, 500.00
1,250, 087,500.00
749,985, 000.00
£39,951,000.00
845,906,500.00
499,810,000.00
1,199,532, 000.00
1,299,311, 600,00
898,893, 004.00
1,097,888, 000, 00
947,608, 000.00
498,515, 000.00

12,8%91,502,500.00
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21,752,488 ,B853.94
757,884 94
21,753,246,738.90
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OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 0%/30/2015

MATURITY
10/315/2015
10/31/20186
11/30/2018
12/15/2015
01/15/2018
02/15/201¢6
02/29/2016
Ga/15/2014
ps/31/2016
B6/15/2016
06/30/2016
07/15/2016
07/31/2016
DE/21/2016
0B/31/201%
10/31/2016
11/15/2016
11/30/2016
12/15/2016
12/31/3014
01731732017
02/15/201%
0n/28/2017
04/30/2017
0573172017
06/15/2017
06/30/2017
06/30/2017
0R/3L/ 2017
62/15/2018
05/15/201B

TREASURY NOTE

0.250000
0.250000
0.250D00
0.250000
0.375000
0.375000
0.250000
0.375000
0.375000
0.500000
0500000
0.625000
0.500000
0.500000
1.000000
1.000000
U. 625000
0.500000
0.625000
5.625000
0.500000
0.625000
0. 500000
G.500000
0.625000
D.875000
D 750000
0.625000
0.625000
1.006000
1.006000

200,000, 000,
200, 000, 000.
100,000, 600.
100,000, 000.
106,000, 600.
100,000, 000.
3,100,000, 000,
200, 004, 060
1,100,000, 000.
1,200,000, 000.
i,250,000,000.
850,000, 000,
150,000, 600.
R00, 000,000,
900,000, 600.
800, 000, 000.
350,000,000
550,000, 000.
400,000,000,
300,000, 000.
500,000, 000.
450, 000, 000.
2,100,000,000.
1,300,000,000.
600,000, 000.
750,000, 000.
1,250,000,000.
350,000, 000.
800,000, 000.
400,000,000.
100,000, 000.
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BOOK VALUE

15%,9%3,683.52

199,985,983 .48
19%,947,570.14
99,977,786, 34
©99,982,380.32
93, B3RO, 450,32
3,093,646,034.46
199,963,909, 96
1,04%,629,600.86

1,189,998,712,90

1,250,657,051.18
g50,%16,310.28
150,216,916.68
499,883, 387.76
904,960,825.44
B03,933,903 86
A50,147,081.87
5948,391,504.96
399,708,472.10
299,947,695 .48
45%9,140,207.20
445,199, 638.62

2,099,461,238.33

1,297,585,564.40
599,338,833.06
749,074, 909.84
1,252,6%70,282.42
349,472,159%.00
798,158,147.86
359,770, 210.70
100,000, 000,00

31 21,750, 000,000.00 21,752,4088,853.34

PRICE
9999600000
.0000400000
.D002940000
0003900000
.0DORSQ0000
.D010300000
0004700000
6010000000
. BOD8200000
.B017400000
L0DL7Z0000D
.0023700000
.0DI3S00000
.OD11100000
.OD55900000
_DDA410G00D
. 0022500000
0007300000
.DR21100000
.BhLSY00000
.0DB3900000
.DDLBGEOCDOD
L BDODLOCEOD
.9392400000
0007400000
LDDAREOQDOD
L 0027500000
.ODDB7OBDED
.9999500000
. 0053600000
1.0040100000

YAL ACCRUED

0.00115437
00104620
_00084016
LOD073770
00079484
. 00047894
.00021291
.000164843
00126025
.00147541
.00126359
.00132473
_000B4239
.00042582
L ODOBSLIAS
.00418478
.00236073
LUDLEBD33
_0D1A4426
.D015754R
.DDDB423Y
.00079823
OOD42582
.B020223%
DO210D41
_BD25A197
.GD1EZ53B
.B0157948
0.DOO53228
0.00127717
0.00377717
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SOURCE

CITIBANK
CITTIEANK
CITIBANEK
CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIEANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBARK
CITIBANK
CITIBALK
CITIBARK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITEBANK
CITIBANE
CITIBANK
CITEIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CTTIBANK

FAIR VALUE

199,592, 000.00
200,008, 000. 00
400,116, 000.00
100,039, 000.00
100, 085, DDD. 00
100,103, 000.00

3,101,457,000.00

200,200,000.00

1,100,%02,000._ 04
1,202,088,000.00
1,252,150,000.00

452, 014,500,400
150, 208,500.00
500,555, 000,00
805, 031, 000.00
805,128, 000.00
350, 787,500.00
950,693,500, 00
400, B44, 000,00
300,531, 000.00
500,135, 000,00
450,837, 000,00

2,100,021, 000.00
1,29%,012,000.00

50G,444, 404000
753,645,000.00

1,253,437,500.00

350,198,500.00
799,968,000.00
402,144, 000.00
104,401, 000.00

21,783,257, 000.00
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ACCRUED INT

230,874, 00
209,240 00
136,064 .00
73,770.00
79,484 .00
47,894.00
660,021.00
32,968.00
1,3H6,%75.00
1,770,432.00
1,579,487 850
1,126, 020.50
126,358.50
213,310,041
766, 485.00
3,347,824.00
B2, 255,60
1,586,313,54
T3, 704,00
473,844.00
421,185 00
359,203.50
854,222,000
2,720,.147.00
1,260,245.00
1,936,477.50
2,369,225.00
552,B18.00
425,824 00
510,88B8.00
377,717.00

27,448,187.50



83164B4Y6
B31164CB34
83164CK26
83154CLH2
83164CNK3
83164KPAS
E3154KNEE
831E4KWML
8311640583
83164DXA2
B3164DKTY
BAL64DYED
B3164D262
B3164D5TY
83164D5T2
83164D3V9
83164DEGT
83164D6Z7
83164EBF3
$3164EBLD
E3164EDVE
H3164FBE25
53164EF36
HI164ENG4
B3L64ESWE
B3LGAETVY
83164EUNS
BI164EVS)
83164EWCT
E3164EWHE
B3164EXAQ
B3164EING
B31G4EZET
B31164E4B4
83164FR46
83164FK26
53164FLW2
H3164FMUS
83164FRGE
BI164FQCZ

SECURITY

POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
PCOL
POOL
POOL

#50173%
4solesa
#502113
#502128
#502194
#508517
#508513
H508752
#501243
#503373
#503402
#503433
#503465
¥503465
#503558
#501512
4503571
#501588
#5023638
#503643
HB0ITLH
#503753
¥502784
#504016
#504133
#508164
#504189
#504225
1504243
#504248
#504273
#504381
#5043565
#504431
#504527
#504812
#504841
#504871
#504891
#504955

FR
FR
FR

MARKET VALUATION REPORT FOR:

MATURITY

ni/2s/2017
08/25/2017
pl/25/2018
B1/25/2018
pa/fas/z2018
05/25/2018
09/25/2018
16/25/2019
0z/25/2021
06/25/2021
07/25/2021
uB/25/2021
09/25/2021
10/25/2021
12/25/2021
01/25/2022
01/25/2022
01/25/2022
0z/25/2022
0z/es/2022
08/25/2022
0s/25/2022
05/25/2022
01/25/2023
05/25/2023
b6/25/2023
08/25/2023
68/45/2023
09/25/2023
0g/25/2023
10/25/2023
0l/25/2024
0l/25/2024
08/25/2024
10/25/2024
01/25/2025
02/25/2025
n3/25/2025
04/25/2025
04/25/2025

GFFICE OF THE STATE TREASURER

.375000
LE2FE0N0
. 250000
250000
L 250000
750000
LT50000
- Goooon
. 875000
L 875000
.875000
_875000
.875000
875000
LB75000
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875000

.B75000
.875000
LETS000
.B75000
.875000
.BI5000
.B75000
LTE0000

625000
625000
625000
625000
825000

.625000
. 625000
. 6250040
.625000
. 625000
L 625000

754000

.875000
B75000
.B75000
L.B75000

03/30/2015

DAR VALUE BOO¥ VALUE
41,172.92 41,172.92
101,270.25 101,270.25
37,041.62 37,081.63
6,123.16 6,123.1%
£9,625.36 69,625, 36
£63,431.28 HE3,a91.28
536,550.72 536,550.72
©63,B80.50 1,063,880.50
340,440 64 340,440.64
51,R73.81 31,873.81
5,291.239 5,2%1.32
278,868.40 278,868.40
104,725, 44 104,725.44
182,674.49 182,674.4%
419, 096.85 41%,0956.85
485,492, 36 A5G, 492,36
102,305.55 10R,205.55
3l4,915.98 314,915.98
52,496.15 52,496.15
391,336.35 391,325,135
200,163.72 300,163,772
113, 444.42 113,444.42
173,128.33 173,128.33
445,794.33 445,794.33
482,951.83 482, 951.83
604,747.67 604,747.67
630,561.12 530,561.12
450,232.93 450,232.93
567,978.83 567,978,832
8912,364.84 812,364 .84
384,263 80 384,263.80
123,962.80 123,863.80
230, 048.98 1,230,048.98
606,620, 20 606,620.20
214, 940.93 314,940.53
258,403.02 1,258,403.02
517,182.35 517,182.35
289.691.19 1,289,6%1.1%
590,077.38 590, 07738
275,292.15 275,292,158

L 9976200000
0017300000
0000030000
.0014000000
LG0267060000
9942200000
L 9936200000
. 9933700000
.0016D0BIO00
. G004000000
00048060000
. 8995300000
. 0006500000
9982500000
9982700000
. 0010100000
0010100008
. B0DIT700000
0011600000
.6DD9LO0GOD
.0013BO000G
LBBL3BOOO00
.B013B00008
. 9994500000
. 3258500000
. 2970100000
. $ARTIVOO0D
. 9970200000
9908700000
9971600000
9972500000
9974500000
4874700008
9979200000
9280900000
.GD11300000
0025300000
0025300000
0043100000
1.0033800000
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S0URCE

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANKE
CITIRBANEK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK

LCITIBANE

CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK

‘CITIBANK

CITTBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBENK
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

CITIBANK

CITIBANK
CITIBANE
CITIBANK
CITIBANEKE

FAIR VALUE
41,074 .93
101,451.52
317,041.63
6,131.73
69,811.28
858,500.30
533,127 .53
063,210.26
340,985.35
21, 810.56
5,293.83
278,754.06
104,793.51
182,354.81
418,371,821
455,952.41
102,408.88
315,221.45
52,553.94Q
391,6%92.47
300,577.95
113,60Q0.87
173,367.25
445,548.14
480,947.58
602,93%.47
623,580.81
448,918.25
562,793.18
810,057.72
383,207.07
123,647 .69
226,936.9%
605,358.43
314,339 .39
259,825.02
S14,450.82
293,547.37
592,620.61
276,222,564
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ACCRUED INT

232 .08
71T
12.7e
145.05
1,07%.36
670.69
1,773.13
496.48

133 .98

406 .58
152.72
266 .40
611.18
5654_26
149.20
459.25

76.56
570.70
437.74
165 .45
252 .48
557 .24
503.07
529,95
656.83
468,99
591 .64
846.21
400.27
129,13

1,281 30
631.90
328.06

1,573.00
754,22

1,B80.80
360.53
401.47



83164FQQ0
B3164FTB7
831164FKNT
83164F5H3
H3164G6021
531646554
B3164GTLE
83164GU34
83164GVQ2
83164GV2S
83164GXL1
83164GYWS
8311646296
B316463E0
83164G4W9
83164G6Y3
83164HBLI
83164HBYS
BIL64HCES
83164HFCE
B3164HGN4
83164HGTL
BILE4HIY?
BI1B4HL57
B31G64HMP2
B31E4HOBR
83164HRPT
83164HT26
83164HW4R
§3164HWHT
83164HYIB
BI164M1K4
83164HYTL
B3164HACL
B83164H535
83164H5XK4
83164JAGL
831647409
§3164JABG
83164847

SECURITY

HEG4963
#505075
4505193
4505348
4505873
#505944
#505955
HE506002
HE06022
#506022
#506082
#506125
506168
#506157
#506237
#506287
#506343
#506355
#506392
#506463
#506505
#EOE51D
#506579
H50664R
H#506666
HS506750
#506794
506869
HE0E967
H506948
4507030
4507102
#507022
#507119
507149
#507162
#0720
#507215
#507231
#507259

MAREET VALUATION REPORT FOR:

MATURITY
05/25/2025
08/25/2025
12/25/2025
02/25/2026
05/25/2027
as/25/2027
07/25/2027

B/ 2572027

08/25/2027
08/25/2027
11/25/2027
11/25/2027
11/25/2027
12/25/2027
01/25/2028
02/25/2028
g2/25/2028
B5/25/2028
B5/25/2028
07/25/2028
0g/25/2028
10/25/2028
11/25/2028
12/25/2028
12/25/2028
02/25/2029
02/25/2028
04/25/2029
0B/25/2029
08/25/2029
09/25/2029
10/25/2029
10/25/2029
01/25/2030
0l/25/2030
02/25/2030
B3/25/2030
B2/25/2030
05/25/2030
65/25/2030
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.875000
.B75000
.875000
875000
550000
550000
550000
.550008
.550000
550000
.550000
550000
550000
.550000
550000
.550000
.550000
550000
.E50000
550000
550000
550000
550000
550600
550000
550000
550000
550000
550000
550000
650000
.550600
550000
550000
550600
550000
550000
G.550000
5._550000
0.550000

oD o 0 o o0 o0 @Q @ @ @ 3 90 9o o oo 9 oo oo oo o0 o0 o0 o0c oo

2,036,808.561
2,635,505.55

249,952.595
1,193,121.89
1,620,785.73
1,118,741 .86
6,597,302.08
5,734,0932.24
4,676,535.14
6,665,73L.51
4,323,621.95
2,545, 205.08
2,949,830.B62
4,300,082.66
2,685,809.43
6,523,3a0.63

08/30/2015

BAR VALUE BOOK VALUE
125,573.76 125,573.76
494,335.12 494,335.33
289,092 .52 289,092.52
221,055.94 721, 055.94
197,743.61 197,743.61
178,136 . 48 17%8,196.88
526,955,383 £26,955.83
1,549,6598.18 1,549,590.18
450,731,863 450,731.63
32,38B8.85 37,388.86
1,074,766 .00 1,074,766.00
£05,170.64 605,170.64
1,009,663.06 1,009,663.08
£24,726.55 £24,726.55
4938, 850,98 938,.850.98
30,081.17 30,081.17
973,396.83 %731,396.83
1,094,184.7%3 1,094,184.73
415,741.49 415, 741.4%
536,107.55 536,107.55
258,813.00 25R,R13.00
156,104.21 156,104.21
1,026,489.38 1,026,489.38
109, 548.82 102,548.82

2,036, 808,61
2,635,505.55

249,952 95
1,193,121.89
1,620,785.73
1,118,%41.88
6,5%7,302.09
5,734,082 34
4,876,536.14
B,BREA, 7591 51
4,331,621.55
2,545,205, 08

2,949,930.62

4,300, 092.66
2,688,809.43
6,543,340.63

1.004270G000
1.0050300000
1.0052200000
1.00%23060300
0. 93376500000
0. 3377600000
.9975500000
0.9974500000
¢.9964200000
0,8%73500000
0.%HA31A00000
0.%97%3100000
{1 95646B00000
0.9323300000
0.98713000048
£.93270500000
£.9571300000
G.33031000400
0. 89399300000
G.9%66 700600
G.29655000010
0.5964700000
0.3347400000
0.9952100000
0.993020G000
0.9309200000
0. 9561800000
0.5553600000
0.5385600000
0.5843100000
0.99510¢00000
0.9916000000
0.8%940200000
G.9875300000
Q. 3877200000
0_9954600000
£.%851500000
G.3351300000
B.9931600000
0.3915200000

S0URCE

CITIRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIGANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANY
CITIRENK
CITIBANK
CITIBANK
CEITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANEK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANKE
CTTTBANK
CITIBANK

FAIR VALDE

146, 109._96
496,821.84
290,601.58
222,225,233
197,278.91
177,797.72
£25,419.7%
1,545, FU6. 4%
449,118.01
12,304,233
1,063,115.54
603,542,723
1, 006,310.98
£20,347.22
935,156 .48
29,992.42
570,603.18
1,083,582.08
413,242.88
534,322,321
257,920.10
185,653 .14
1,021, 090,05
109, 024.08
2,022,591 .68
2,611,75%.64
248, 998 .13
1,188,201.68
1,602,243 94
1,101, 1BR.R0
6,564,575.31
5,685,925.96
4,648 ,570.45
6,582,669.09
4,280,708.43
2,533,649.85
2,535, 741.45
4,279,409.21
2,671,411.113
6,468,022.70

Paged 4

ACCRUED INT

1,003.00

100.42
1,867.07
2,415.88

229.12
1,092.70
1,485.72
1,025.51
&,047.53
5,256.25
4, 286,82
6,110.21
3,972.43
2,333.10
2,704.10
1,941,753
2,465 66
5,979.73




QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 05/30/2015 Pagelf 5
CUSIP SECURITY HAME MATURITY RATE PAR VALUIE BOO¥ VALUE PRICE SQURCE FAIR VALUE ACCRUED INT
B3164JCQ7 SBA POOL #50727% 08/25/2030 0.550000¢ 2,6L6,703.03 2,816,703.03 0.99249800000 CITIBANK 2,603,567.18 2,398.64
83164JC61 SBA POOL H507233 06/25/2030 0.550000 2,443,1234.05 2,443,134, 09 ¢. 2850900000 CITIBANK 2,406,706, 36 2,238.54
B3164JEER 5BA POCL #507233 06/25/2030 0.550000 4,750,283.99 4,750,283.538 0.9%01300000 CITIBANK 4,703,35B.63 4,354.43
B2164JE5]1 SBA POOL #507345 07/25/2030 G.550000 3,888,375.6% 3,B88,375.650 0.99479000410 CITIBANK 2,B68,117.25 3,564.34
B3164JGNG SBA POOL H507405 08/25/2030 0.550000 4,559,17%7.465 4,559,177.65 0.9B71400000 CITIBANK 4,500,546.63 4,179,285
B3164JGE7 S5BA POOL #507421 09/25/2030 .550000 1,635,023.2% 1, 635,023_2% 0.95947300000 CITIBANK 1,626,406.72 1,493.77
83164JHBZ SBA POOL #507455 09/25/2030 0.5500800 3,455,693.97 3,455,682, 37 0. 3%45800000 CITIBANK 3,436,963.11 3,167.72
83164JKLS SBA POOL #L0749% 10/25/20230 0.550000 2,769, 785.55 2,76%,785.55 4.9%43600000 CITIBANK Z.,754,163.96 2,538.97
83164JMW3 SBA POOL #507573 61/25/2031 0.550000 5,300,39%.15 5,300,399.15 0.%93B400000 CITIRANK 5,267,854.70 4,855.7¢
83164JNE2 SEA POOL #507589 01/25/2031 0.550000 5,771,506.58 5,7%71,506.54 0.99053700000 CITIBANK 5,715,926 .35 5,290.55
B3ILE4IKUD SHA POODL #507507 p2/25/2031 0.550000 4,601,800.47 4,60L,B00.47 0.9826700000 CITIBANK 4,554,263.87 4,218.32
83164JPF7 SBA POOL {i507622 02/25/2031 0.575000 2,883,225.08 2,883,245.08 0,.9935700000 CITIRBANK 2,B64,68685.94 2,763,409
B3164JPW0 SBA PROUL H507637 03/25/2031 0.575000 4,872,638.38 4,872,628.38 G.9944700000 CITEBANK 4,845,652.69 4,669.61
B3164J0SE SHA POOL #507665 03/25/2031 0.575000 5,439,441.62 5,439,441 .62 0.9B6B300000 CITIBANK 5,367,804.17 5,2312.80
83164JML7 SBA PODL #b07563 04/25/2031 0.550000 7,366,246 41 1.366,246.41 0.9940500000 CITIBANK T,3I22,417 .24 6,752.39
§3164J0V1 SBEA POOL #507668 D4 /2572031 0.575000 3,799,662.538 3,79%,662.58 0.95943900000 CITIBANK 3,778,346G.47 3,641, 34
83164JRWE SBA POOL #507701 n5/25/2031 G.575000 2,8B35,779.72 2,835,779.72 G.9951230000 CITIBANK 2,82]1,%41.11 2,717.62
83164J5C1 SBA POOL #50771% p5/25/2031 0.575000 1,5%23,815.71 1.923,815.71 0.5944000000 CITIBANK 1,5813,042.34 1,843.68
B83164J52Z0 SBA POOL #507736 06/25/2031 0.575000 2,438,076.52 2,498,076.52 09550400000 CITIBANK 2,485 ,686.06 2,393.99
83164JTZ? SBA POOL #507768 07/25/2031 0.575000 2,441,704.11 2,441,704.11 0.%250140000 CITIRBANK 2,429.520.01 2,339.97
B3164JWEE SEA POOL #507B4Z 09/25/2031 Q.575000 2,923,958.01 2,923,5%8.01 0.9931500000 CITIBANK 2,904,056.34 2,802.1a
A3164JWUS SBA BOOL 507859 ne/25/2031 0.575000 7,612,561.37 7.612,961.37 0.9906600000 CITIBANK 7.541,856.31 7,295.7%
B3164TXR7 SBA PBOOL H507874 10/25/2031 0.575000 2,364,B45.82 2,364,845.82 0.9950400000 CITIBANK 2,353,116.18 A, 26621
83164J2A3 SBA POOL H507965 01/25/2032 0.5%5000 12.605%,121.09 12,605,121.09 0.9949200000 CITIBANK 12,541,087.07 12,079.91
83164225 SBA PCOL #507961 01/25/2032 0.575000 5,087,893.62 5,087,890.63 0.9870200000 CITIBANK 5,021,857.71 4,875.90
83164J3Y0 SBA POOL #50B015 02/25/203z2 ¢.575009 3.948,271.64 3,948,271.64 0.9949000000 CITIBANK 3,928,135.45 3,783.76
83164J5J1 SBA POOL #508049 04/25/2032 ¢.5%5000 1,471,459.95 1,471,459.95 0.9945700000 CITIBANK 1,484,058.51 1,418.15
83164J5L6 SBA POOL #508051 04 f25/2032 ¢.575000 5,259,287 .60 5,259,287.40 $.9851200000 CITIBANK 5,186,341.28 5,040.15
B3164J7G5 S5BA FOOL #50B035 03/25/2032 0.575000 6,012,737.38 6,012,737.36 0.9882000000 CITIBANK 5.942,388.33 5,762.21
B3164XAXS SBA PODL #508110 0?{25;2032 0.5V5000 3,235,368.87 3,235,368.8% 0.9948500000 CITIBANK 3,218,706.72 3,100.56
83164¥BJ1 SBA FOOL #508141 08/25/2032 0.5¥5000 3,560,656.57 3.560,656.57 0.%B63B800000 CITIBANK 3,512,160.43 3,412.30
83164KDa2 SBEA EBODL #508223 03/25/2032 0.575000 5,571,2686.64 5,571,266.64 0.9910000000 CITIBANK 5,521,125.24 E,339.13
B3164KERD SBA POCL #508244 11/25/2032 0.600000 3,281,634 .47 3,281,634, 47 0.5551800000 CITIBANK 3,265,816.99 3,281.63
83164KFN8 SBA POOL #B0B273 12/25/2032 0.600000 2,822,621.5] 2,822,621.51 0.9956%00000 CITIBANK 2,810,388 .58 2,822.62
BILG4KGMY SBA POOL HSCGR3IN4 03/25/2033 0.600000 3,316,92%.72 3.316,929.72 0.%865600000 CITIBANK 3,272,350.18 3,3k6.83
B3164KHBZ SBEA POOL #50B355 0x/28/2033 0.600040 3,960,B86.58 3,960,885 .58 0.9916500000 CITIBANK 3,927,813.18 3,960.89
83164XJW4 BBR POOL #5083177 04/35/2033 G.625000 6,970, 980.59 6,970,980.59 G.9925100000 CITIBANK &,318,767.95 7,262 .44
83164KNM1 SBA PODL #50843§ FR D7/25/2033 G.625000 5,042, 049.59 9,042,045 .53 0.9967200000 CITIBANK 9,012,391.87 9,418, 80
83164KPVY SHA POOL W508536 FR 09/25/2033 2.675000 B8,204,3110.54 8,204,110.58 0.9994800000 CITIBANK B.196,562.80 9,2239.62
B3164KS38 SBA POCL #508638 FR oi/as/2024 1375600 6,585, 442.61 6,585,442.61 1.0325200000 CITIBANK 6,799, 336.33 15,091.64



831164KUGH
83164KVKG
B3 164K
B31E4KXBI
83164KZF3
B3164K601
B3164LAGE
B3164LCED
83164LEAS
B3164LFTS
83164LJC6
B3I164LGK]
83164LLO2
83¥164LM81
B1164LNVY
§3164LPT2
BA164LRFQ
83164LSFD
83164LYFS
83164L%CO
83164LX22

Book Value:
ATIP
Book + AID:

SECURITY

#508683 FR
B508718

#508753 FR
#50BB03 FR
#508842 FR
#508373 FR
#509007 FR
#503069 FR
#502128 FR
4509169 FR
#509259 FR
#509202 FR
#569335 FR
#509381 FR
#509404 FR
#509434 FR
#503486

H509518

#509614

#509675

#509697

602,6%93,367.65
9,268.63
E02,T01,6236.28

060

MARKET VALUATION REFORT FOR:

MATURITY
B&/25/2034
08/25/2034
11/25/2034
02/25/2035
D2/25/2035
01/25/2036
D3/25/2036
05/25/2038
08/25/2036
01/25/2037
01/25/2037
02/25/2037
10/25/2037
0&/25/2038
08/25/2038
11/25/2038
04/25/2028
06/25/203%
01/45/2040
05/25/7040
08/25/2040

SBA FODL
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1.250000
1.000000
0.8750400
0.850000
¢.7500400
0.52500ﬁ
0.5250d0
0.525000
0.500000
0.500000
0.500000
0.525000
0.250000
0.275000
0.350000
0.400000
0.400000
0.400000
0.400000
0.400000
0.400000

141

09/320/2015

PAR VALDE BOOK VALUE
5,408, 345.49 5,408,345.49
7,253,083.76 7,253,053.76
5,660,652.79 5,660,652.79
7,727,3B0.B1 7,727,380.81
7,103,400.28 7,103,400.28
13,002,140.33 13,002,140.33
7,067,6545.96 7,067,545.96
B,342,921.30 8,342,921.30
9,493, 95R8.58 9,493,958.58
7,458,096 66 7,458, 096.64
1{,039,834.96 10,039,834.36
8,301,167.07 8,301,167.07
11,7%8,536.89 11,758,536.89
23,811,663.70 23,811,663.70
24,452, 50B.79 319,452, 508,73
15,392,781.38 15,392,781.38
25,223,263.89 25,223,263.8%
22,136,163.79 22,136,163.79
51,57%3,007.71 51,573, 047,71
18,919,B852,70 18,919, 852.70
32,355,5068.00 32,355,508.00
607,693, 367.65 602,693,367 65

Lo B o B o B o e [ o T o I - B o B o B o I o I - I = B - B = B « B o e i

. Q274300000
0135300000
0098100000
LOO38200000
L9977100D00
.9914300000
.9921300000
.4917700000
.9941d00000
. 9900200000
. 9892900000
.89121060000
97478000060
L 9787300000
9826500000
9820100000
L 9810300000
.9733200000
_9BB26D0OLO
.9959700000
L 9853503000

SOURCE

CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

CITIBANK

CITIBANK
CITIBANK
CITIBRANK

‘CITIBANK

CITIEANK
CITIBANE
CITIBANK
CITIEBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

FAIR VALUE

5,557%,020.91
7,351,187.58
5,716,183.73
7.756,829.40
7.,087,133.49
12,890,711.93
7,011, 924.37
B,274,259.06
9,400,727.91
7,3%4,186._92
9,932,308.32
8,228,199.81
11,461,%86.59
23,231,754 62
38,764,007_76
15,115,865.24
24,744,778 _57
21,679,237 .45
50,572,657.50
18,B843,605.65
31,B81,49%.81

5%6,500,482.65%

Paggeff 6

ACCRUED INT

11,267.3%
12,088.42
B,255.12
10,947,312
8,879.25
11,376.87
6,1584.10
7,300.06
7,911.63
6,215.08
&,366,53
7,263.52
4,899,339
10,913,648
231,013.96
10,261.85
16,815.51
14,757.44
34,382.01
12,613.24
21,570, 34

522,466%.38



CUSIP SECURITY NAME

31394U€P2 FHMA CMO SER
J1356LUK4 FIMA MO SER
J1396XWKE FNMA CMO SER

ook Value: B0, S5BS,
AIP
Qook + AIP: 80,585,

2005-5%% CLAS

2006-105 CLA

2007-83 CLAS
058 -

4H8.85

- 0.00

4EH.B5

MARKET VALUATION HEPCORT FOR:

08/25/2015
0972572036
0B/25/203%

FNMA CMO

QFFICE OF THE STATE TREASURER

c.221500
6.000000
6.000000

El

BERRE VALUE

333,159, 000,00
377,400, 000,00
398,330,000.00

1,108,489,000.00

09/30/2015

BOOK VYALUE

31,878,345.57
12,037,838.16
30,609,605.12

BQ,585,4688.85

CORRENT VALUE

31,878, 245.57
18,097,538.146
30,609,605.12

PRICE
1.05595680000
1.0650910000
1.0B28020000

VAL ACCRUED SOURCE

5.234%%
&, 000%
6.0000%

CITIBANK
CITIBANK
CITIBANK

FAIR VALUE

313,789.707.41
19,275,525 .02
33,144,141.64

B6,2089,374.07

Page# 7

ACCRUED INT
133,066,563
g0, 487,68
153,0468.03

. 3B2,602.35



! OFFICE OF THE STATE TRERSURER

MARKET VALUATION REPORT FOR: 09/30/201G Page$ 8
CUSIP SECURITY NaME MATURITY RATE BAR VALUE BOOK VALUE PRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED INT
31359MHBS FNMA DEB n3f1s/201s 5.000000 200,000, 000.00 204,183,516 .20 1.0217200000 0.opa22222  CITIBANE 204,5344,000.00 444,444 .00
3135G0KP3 FNMA LER B7/Bs/ 2016 0.375000 ga, 000, 000. 00 79,945,829.70 1.0000200000 .000AS583 CITIBANK B0,001,600.00 71,666.40
3135G0CHM3 FMMA DEE 09/28/2016 1.250000 25, 000,000,480 25,190,254 .02 1.0080t00000 0.00010417 LCITIRANK 25,200,280.040 2,604.25
012 - FuMA DEB E} 305,000, 00000 309,31%,699.52 309,545, 850.00 513,714 .65
Book Value: 309,319,599.32
AP : a.00

Book + AIP: 309,319,695.92



QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 05/30/2015 Pageff 9
CUSIP SECURITY MAME MATORITY RATE PAR VALUE BOOK VALUE PRICE VAL ACCRUED SOHIRCE FAIR VALUE ACCRUED INT
3130A3658 FHLB DER 10/01/2015 G.200000 100,000, 000030 l0a,aoup, bog. 04 1.Q006000000 0.oo000000  CITIBANK 100G, 000,000, 00 c_00
3130A3231 FHLB DEBR i0/27/201% 0.1B0000 100,000, 000.00 99,99%,142.B6 1.0000600000 O. 00077000 CITIBANE 100, 006,000.00 T7,000.00
3130A1Z235 FHLE DEB 11/23/2015 4.220000 50,000,000.00 49,9%8,793 .26 1.0001504000 0.00078222 CITIBANK 50,007,500.00 39,111.00
3130AZY42 FHLB DER 12/01/2015 4.270000 50,000,000.09 50,001,245.48 1.0002200000 4. 00030000 CITIBANK 50,011, 000.404Q 45,000.00
3130A31L25 FHLB DEB 12/01/2015 0.125000 100,000, 000.00 99,985,343 28 1.00001000460 0.00041667 CITIBANK 100,001, 000.00 41,667.00D
3130A240D5 FHLB DEE 12/18/2015 0.236000 100D, 00OG, 000.00 99, 857,867.72 1.000260Q000 0.00065806 CITIBANK 100,0236,000.00 65,B806.00
3130A3PE4 FHLB DEBR 01/04/2016 ¢.230000 50,000,000.040 49,9%6,307.404 L.0QoXaa0Q0p0 0.00055583 CITIBANK 50,015,000.00 27,791.50
3130A2VVS FHLE DEB 02/22/2016 0.2440400 30,000,000.00 29,53%,606.50 10003500000 0.00036833 CITIBANK 30,0140,500.00 11,045 90
313375REN? FHLB DER 03/11/2014 1.4a0000 100, G00,000.00 100,262,994, 46 1.0034800000¢ 0.00055556 CITIRANK 104, 348, Q000.00 55,550.00
3130A5EJ4 FHLB DEB D5S1B/201E 0.250000 50,000,000.00 4%,979,629.44 $.539210000¢ 0.00092361 CITIBANK 49,995, 500.00 46,180.50
3130A5GEY FHLB DEB DES2072016 0.3240000 54,000, 000.00 45,992,443, 31 £4.5933000000 0.000%538% CITIRANKE 49,995,000, 00 47,694.50
023 - FHLE DEB 11 TAn, 000, 00000 THO,213,373.45 780,415,500, 00 456,856 .40

Book Value: TBO,213,373.45

AEP : 1,041.67

Book + AIE: 780,214,415.12



SECURITY NAME

3137EADHS FHLMT DEB

92,95%3,111.80

$%,9%3,111.80

QFFICE OF THE STATE TREASURER

MAREET VALUATION RERORT FOR: 0973072015

MATURITY RATE PAR VALUE BOOK VALUE
06/29/2017% 1.000000 100,000, 040,40 99,933%,111.80
FHLMZ DER 1 100,000,000.00 99,9%3,111.80

PRICE VAL ACCRUED

1. 0068200000

100,682,000.00



CUSIP SECURITY NAME

3133EEZDS FFCB
3133EFCF2 FFCB
3133EFANT FFCE

Book Valuc:
AIP
Book + AIP:

DEBR
DEB
DEB

175,000, 000. 00
611.11
175,000,611.11

MARKET VALUATION REPORT FOR:

0.300000
C.440000
0.750000

3

OFFICE OF THE STATE TREASURER

PAR VALUE

75,000, 000.00
50, 000,000.00
50, 000,000.00

175,600, 000,00

09/30/2015

BOOK VALUE

15,000,000 .00
50, 000, 000,00
&0, 000,.000.00

175, 000,000.00

DRICE
0. 993H000000
1.0013100000
1.0025900000

SOURCE

CITIBANK
CITIBANK
CITIBANK

FAIR VALUE

74,985,000.00
5d,065,500.00
50,129,500.00

175,180, 000.480

Page# 11

ACCRUED INT
100,625.25
i4,055.50
38,541 50

153,332,458



OFFICE GF THE STATE TREASURER

MARKET VALUATION REFDRT FOR: 09/30/2015

cusIP SECURITY NAME MATURITY
313384MT3 FHLE DN 16/09/2015
313384XH7 FHLR DN 05/26/2014
313384KPY FHLE DN 06/01/2016

Book value:
AlR
Book + AIPR:

031 - FHLE DN
438,721,472.23
0.00
A98,7%1,472.23

0.000000
0.000000
0.00000D

PAR VALUE
100,000, 000. 00
50,000,000, 00
350,000,000, 00

500,000,000.00

BOOE VALUE
93,996,000,
49,853, 388,89

348,542,0B83.34

496,791,472.23

0.39393300000
Q.99241G0000
0.3%32700000

SCURCE

CITIBANK
CITIBANK
CITIBANK

Page# 12

FAIR VALUE
99,835, 000.G0
49,920,500, 00

349,394 ,500.00

4992,314,0060.00



OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 09/30/2015 Page# 13
CUS1P SECURITY NAME MATURITY RATE PAR VALUE BOOK VALUE PRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED INT
453Q5UQET IERD DER 09/23/2016 0.650000 250, 000,000.00 250, 000,000.00 1.001%700000 0.0004444 (CITIBANK 250,492,500, 008 36,110.00
45950VCRk3 IFC DER 11/315/20186 0.625004 5¢,000, 000,00 49,968,875, 00 1.0003300000 0.00235111 CITIBANK 50,016,500.00 118,055.50
4581X0CLY IADE DEB 01/18/2018 1.250000 50,000,000.00 50,196,944 35 1.008BB200000 ¢.00600694 CITIBANK 54,441,000.00 300, 347.00
110 - SUPRANAT'L TEB 3 350,009,900.00 A50,165,819.35 350,950, 000_00 454 ,512.50
Book Value: 350,165,819.35
AIF H 0.00

Book + AIP: 350,185,819 .35



3133%96PY]
313396RCS
313326RJ4
3133565N4
313396T=S2
31335%aTTO
313336VA8
313396WC3
3133%6WH2
313356XP3

Book value:

ALP

Book + AIP:

SECURITY MAME

FHLMC DN
FHEMC DN
FHLMC DN
FHLMC DN
FHLMC DN
FHLMC DN
FHLMC DN
FHLMC by
FHLMC D
FHLMC DN

2,8%4,935,027.74

2,8%4,935,027.74

oL ]

MARKET VALUATION REFORT FOR:

MATURITY
12/81/201%
1z2/29/2015
01/04/2016
02/01/2016
02/29/2016
n3/01/20186
n4/01/2016

4/27/2016

Us/02/2016
06/01/2016

FHLMC DN

OFFICE DF THE STATE TREASURER

0.000000
0.000000
b.0QoaoD
0. 000000
0.000000
¢. 000000
0.000RG0Q
0. 000000
0.000000
0.000000

10

300,000, 000,00
200,000, 000 . 00
200;000,000.00
400,000,000.00
100,000, 00G. 00
600, 000, 000.00
200,000, 000.00
100, 0040, 60000
400, 000, 000. 00
440,000, 000 . 0D

2,900,000,000.80

03/30/2015

BOOF, VALUE
299,747,138.88
199,864,222.24
15%,643,111.12
399%,485,500.00

93,877,694 .44
548,821,333.32
199,529,333.32

99,788, 5666.606
1499,20%,458.22
398,962,569.44

2,894,935,027. 74

0.959981000600
0.9937300000
0.2526600000
0.9%24200000
¢. 59822800000
G.9931300000
4. 9988300000
0.9%86600000
0.9985700000
0.3982700000

SOURCE

CITIBANK
CITIBRNE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANKE

Fage# 14

FAIR VALUE

299,943,000.00
195,946,000, 00
19%2,932,000.00
399,768,000.00

$39,928,000.00
53%9,474,000.00
199,766,000.00

4%, 866, 000.00
399,428, 000. 00
399,348,000, 00

2,897,363.000.00




313588RJ6
31358BENaE
3135BBTT2
313588VAl
3135BEBWCS
313588WH4
313588YV1

Book Value:

AIP

Book + AIP:

MARKET VALOATION REPORT FOR:

SECURITY NAME MATURITY
FNMA DN Bl/04/2016
FNMA. DN 02/01/2016
FHMA DN 03/01/2016
FNMA, BN 04/01/2016
FtiMA DN 04/27/2016
FHMA DN 05/02/2016
FHMA DN 07/01/2016

i,

3.

013 - FNMA DN
493,301, 98610
a.00
4593,301,986.10

-OFFICE OF THE STATE TREASURER

G,
- Gaoo0ng
-0000ad
.000089
.000adga
elelclerels]
.oococo

LI B o [ e B o T = |

ogonto

=

09/30/2015

PAR VALUE BOOK VALUE
700,040,000, 00 698,853,611.12
600,000, 000,00 599,252,555 .54
350,000, 00000 349, 057,777,756
1,250,000,000.00 1,247, 569,458.34
160,000,000 00 93,788, 66666
400, 000,000.00 399,073,055.54
100,000,000.00 89,706,861 12
3,500,000,000.00 3,493,301, %8610

0. 3996600000
#.9994200000
0.9991300000
0.9588300000
0.9986600000
0.95B5700000
. 9973000000

SQURCE

CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK

Fage# 15

FAIR VALUE
853,742,000.00
555%,652,000.00
34%, 695,500, 00

1.,248,537,500.00
9%9,866,000.00
399,428,000.00
99,798, 000.00

3,4%6,739,000.00




QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: D®/30/2D15 ‘Page#t 16
CUsIP SECURITY NAME MATURITY. RATE PAR VALUE BOOK VALOE PRICE EOURCE FAIR VALUE
45%052HTS IBED DN 11/e2/2015 o_fQorpoo 200,000,000, 00 199, 348,888 .23 4.93925%400000 CITIBANK 19%, 988, 000, 00
108 - IBRD DN 1 200,000, 000.00 19%,945, 898, 64 159, 9868, 000.00
Book Value: 1%%,948,888.83
ALP : 0.00

Book + AIP: 19%,548, 888 .88




06053PF05
0E053PHCY
0EQSIPHFI
06053PHLY
06053PKIS

SECURITY NAME

BOFA BH

Book Valuc: &G0, 000,000_00

AIP

0.00

Book + AIPR: 500,000,000, 00

MARKET VALUATION REFORT FOR:

MATURITY
10/01L/20156
10/01/2015
11/02/2015
11/02/2015
0l/27/2016

076

OFFICE OF THE STATE TREASURER

ISSUED

0471572015
06/16/2015
05/23/2015
07/02/2018
09/16/2015

- BANK NOTE

0.30000
G_26G00
0.25000
G.28000
£.40000

03/30/2015

PAR VALUE

100,004, GO0
100,000,000,
100,000, 000,
200,000, 000,
100,000,000

604, 000,000.

BROOK VALDE
100, 000, 000.00
100, 000,000.00
160, 000,000.00
200,000, 000.00
100,000,000.00

600G, 000, 000.00

INDEX RATE

Melolelelolaefilv] i}
00000000040
.00G0442631
LROOD353370
.B000652667

SOURCE
BOFA/ ML
BOFA/ML
ROFR/ ML
BOFA/ML
BOFASML

FAIR VALUE
100, 006,000.00
10G,000,000.00
104,.004,926.31
200,007,075.40
100,006, 526,67

600,018,032.38

Paged 17

ACCRUED INT
1la0,833.13
77,277.78
803,555.56
141,555,56
16,666 .67

456,888._90



06426GEY7
064265HAS
24 TATIED
£2479TIG5
62478TIM2
R2478TJT7
90332VOKS
90333V0PR
9a98ARF2a
943BBEFER
173040X21
06426GHU4
173040TS59
90333VQL7
90333VQMs
16143RVES
16144RVCA
94988EGEY
9498BEHLE
06a260TR4
16144RVAR
16144RVD2
90333V006
16144RVED

Book Value:

MEP

Baak » AIP:

SECURITY NAME

BOWEST CD
BOWEST CD
MUFG UNION CB
MUFG UNIONW CD
MUFG UNION CD
MUFG UNION CD
US BANK CD
US BANK CD
WELLS FGO CD
WELLS FGO CD
CITIBANE CD
BOWEST CD
CITIBANK CD
US BANK CD
0US BANK CD
CHASE USa CD
CHASE USA CD
WELLS FGO CD
WELLS FGO CD
BOWEST CI -
CHASE USA CD
CHASE USA CD
US BANK CD
CHASE USA CD

2,800,000, 000,40

¢.04

2,900,000, 004.00

CQFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 09/30/2015

MATURITY
10/01/2015
10/01/2015
10/01/2015
10/01/201s
10/05/2015
11/02/2015
11/02/2015
12/01/2015
12/01/2015
12/01/2015
12/07/2015
12/24/2015
12/24/2015
12/24/2015
12/29/2015
01/04/2016
01/04/2016
g1/04/2016
01/271/2016
02/01/2016
0z2/01/2016
02/02/2016
02/29/2016
03/01/2018

002

ISSUED
04/09/2D015
04/15/2015
0R/21/2015
BB/26/2015
09/08/2015
63/18/2015
ng/ 24 /2015
pa/24/2015
02/24/201%
03/05/2015
0n/03/2015
07/23/2015
06/30/2015
06/30/2015
06/30/2015
06/22/2015
06/24/2015
04/14/2015
07/21/201%
05/17/2015
06/19/2015
06/24/2015
09/05/2015
06/24/2015

CD DOMESTIC

0. 20000
¢G.28000
0.20000
0.16000
0.12000
0.16009
0.313000
0.16000
0.30000
0.28000
G.310600
0.27000
0.40000
0.20000
0.21000

0.41000

G.41000
0.3DG00
0.34000
G.37000
G.46000
G.46000
0_2%000
0.51000

24

PAR VALUE

100, 000, 000, 00
100, 000,000.00
106,000, 000.00
150,000, 000.00
100,060, 000. 00
150, 000,000.00
100, 000, 000.00
100, 500, 000 00
100,000,000.00
100,000, 000.00
200,000, 000. 00
100, QUG, GO0, OO
100,000, 000.00
100, 000,600, 00
100,000, 000, DD
150,000, 003, 00
100,000,000, 00
100, 000, 000. 00
250,000, 600, 00
100,000, P0G, OO
100, 004, G006, 00
100,000, 000,00
200,000, 0G0, 00
100,000, 00D, 00

2,500,004, 000, 00

BOOK VALUE

100,000, 000, 00
100,000,000.00
100,000,000.00
150,000, 000.00
100,000, 000.00
150,000, 000.00
100, 00D, 0O0. 00
100,000, 000.00
100,008, 006.00
100, 000, 00C. 00
200,000, 000.00
100,00G,000.00
100, 000, 600, 00
100, D00, 00000
100, 000, 000.00
150, 0040, 000.00
100, D00, DO 00
100, 00D, 000. 00
250, 000,000.00
100, 000, 000,00
100,000, 000.00
100, 000, 000, 00
200,000, 000._0D
100, 000, 000. 00

2,900,000,000.00

INDEX RATE

0,2000
0.2000
0.2400
0.2400
0.3100
g.3100
0.3100
0.3100
6.3100
0.3100
B.3100
0.3100
0.3800
0.3600
D.380D
0.380D
0.4200
0.4200
0.4200
0. 5000
0.5000

1.0000000000
1.0000000000
1.0000a00000
1.0000080000
0.999991105%5
0.8939288917
0.9595021668
0.9537458781
0.9999B21063
0.9352483359
0.5992995B908
0.5%35083547
L. 0002051013
0.53997431454
0.9997525517
L.0000773350
1.0000775857%9
0.9997876478
0.3998682061
0.9998292053
1.0001345666
1.0001357514
0.9991206392
1.0000391787

SQURCE
BOFA/WL
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOTFA/ML
BOFA/ML

FAIR VALUE

100, 000,000.08
100, 004, 000.00
100,000,000.00
150, 000, 000.00
99,999,110.94
14%,389,333.76
93,990, 216.68
53,374,587.81
95,938,210.63
99,984 B33.59
199,99%,978. 16
99,990,635_4%
100,020,910.13
99,974,314.54
99,975,255.17
150, 011,6490.25
100, 007,795,783
89,978, 764.78
249,967,051.53
99,982,920.53
100,013, 456 .66
100, 013,575..14
19%,824,127.84
100,003,917 .87

Z,B39,710,6B7.29

Paged 148

ACCRUED INT
97,222,722
131,444 .94
22,717.78
24,000.00
7,666,567
B,E66.67
35,750.00
16, 88839
182,500.00
163,333.33
37,588.89
§2,500.00
103,333.33
51,666.67
54,250.00
172,541.67
11%2,750.00
145, 000 . 00
170,000 00
14,388.89
132,888.89
126.500.00
35, 444_44
140,259.00

2,039%,652.78



D55 7TINBES
D6417HIAZ
0653BJ6R2
DET4IXTSET
216B5VET2
216B5VEWS
632531TYR3
6555BLDAT
£5SSELFMO
B2D51H4X1
83051H5F3
8336 YTWLT
B1369TY04
85325TBX2
‘E6562RIXE
B911IELRS
05572NB56
DE&2TEDES
13606ABS6
D5572NT46
D5S72NCS3
D5572NCB7
L3606ARTE
B6563R3IMA
B6563R4FZ
06538J5V4
&5602TVVE
G&427EEG2
0642 TEFDQ
23230QX57
83051HEWZ
B7019T5J7
D5572HCSS
B7019TEAS
06427EDHL
21685VFL2
BEBEINSTL
13606ADCY
216B5VFBY
R70L9TEF4

SECURITY NAME

BNY ¥CD
SCOTIA YOD
TOKYO-MIT ¥CD
BARCLAYS YCD
RABOBANK YCD
RABOBANK ¥CD
NAT AUB YCD
NORDEA YCD
NORDEA YCD
SE BANKEM YCD
SE BANKEN YCD

‘SOC GEN YCD

SO0 CEN ¥YCD
STNDRED CH ¥YCD
SUMITOMD YCD
TORONTO ¥CD
BNP YCD
MONTREAL ¥CD
CIEC YCD

BWP ¥YOD

BNE YCD

BNP ¥YCR

CLEC ¥Ch
SUMITOMO YCD
SUMETOMD ¥CD
TOKYO MIT YOD
NORTNCHIIK YOI
MONTRERL YCD
MONTREAL YCD
DBBE YCD

SE BANKEN YCD
SWEDBANE YCD
EBNP YCD
SWEDBANK ¥YCD
MOWTREAL ¥CD
RAEOEBANK YCD
SUMITOMO YCD
CIBC ¥CD
RABOBANK YCD
SWEDBANK YCD

MARKET VALUATION REFORT FOR:

MATORITY
10/01/2015
10/01/261%
10/01/2015
10/01/2015
10/D01/2018
10/01/2¢15
10/61/2015
10/01/2015
10/01/201%8
10/01/2015
1o/01/201s
10/01/2015
10/01/2015
10/0172018
10/01/2015
i0/01/2015
10/p2/7201s
10/62/2015
10/02/2018
10/05/2015
10/05/2015
10/065/2015
10/D5/2015
10/05/2015
1070572015
10/0B/201%
10/0B/2015
10/098/2015
10/09/2015
10/0%/2015
10/09/2015
10/09/2015
10/13/2015
10/19/2015
106/21/2015
in/21/2015
10/23/2015
10/26/2015
10/26/201%
10/26/2015

OFFICE OF THE STATE TREASURER

ISSUED
03/04/2015
66f30/2015
Go/21/2015
04/15/2015
03/30/2015
064/03/2015
02/26/2015
04/15/2015
0641172015
BB/20/2015
De/27/2015
06/25/2015
0B/21/2015
06/24/2015
05/03/2015
04/16/2015
49/09/2015
09/10/2015
09/11/2015
p5/14/2015
05/22/2015
09/28/2015
pafla/2015
08/08/2015

08/15/2015

08/15/2015
09/08/2015
03/22/201%
D%/28/2015
0%/14/2015
08/02/2015
09/0%/2015
09/30/2015

0s/18/2015.

09/15/2015
06/15/2015

098/23/2015

09/28/2015
04/29/2015
09/22/2015

f= T = R = T T o I o I s N o T v Y e N v N v Y v Y = v o Y = A = D= = O T == = = O = R~ o T Y« Y o s O = = [ = - T = Y = I =~ i v |

09/30/2015

FAR VALUE

100,000, 000.00
150, G048, 000, 0D
100,000, 000, 0f
100,000, oGO0
100, 0480, 000, 00
100,008, 000.00
100,000, 004, G0
100,000, 000. 00
106,000,000, 00
100, 0040, 000. 00
100, 000, 000 . 00
50, 000, 000. GO
100, 000, D00, 0
100,000,000, 00
100, 000, 000, 0D
100, 002,000.00
100, 000, 00D, 0D
150, 000,000.00
200,000, 000, 00
100,003,000, 00
100, 000, 000. 00
100, 060, 000. o0
200, 000, 000, 00
iag, 400, 000.. 00
204,000, 000.00
100,000, 000.00
200, 000, D00. 00
104, 000, 000.00
100, 000,000.00
106,000, 000,00
100,000,000, 00
100, 000, 000,00
100,000, 000,00
100,000, 00000
200,000, 000. 00
100, 000, 000. DO
100,000, 000,00
100,000, 00000
106G, 000, 000.00
100,000,000.00

BOGK VALUER

100, DOo, 000, DO
150, 000, 006G, 60
100, D00, 000. 00
100, 000,000, 00
100,000,000, 00
100,000,000.00
100, 000, 000. 0%
inp, 000, 000 .00
100, 000,000,400
106, 000,000.00
106,000,000.00
50,000,000.00
100, 000, 000.00
100,000,000.00
100,000Q,000.00
100,000,000.00
100,000,000.00
150,000,000.00
200,000,000.00
100,000, 000,00
100, 000,000.00
100, 000,000.00
200,000,000.00
100, 000,000.00
200,000, 000.00
106,000,000.00

200,000,000, 40

100,000,000, 00
100D, 000,000.00
100, 000,000, 00
100, 040,000 .84
100, 000G, GO0 00
100, DOG, QGG. 0D
100, 000, 000, 00
200,006, 000. 00
100,000, 600, 00
104,000, 000,00
100, 000, 00000
100,000, 000.00
100, 000, 000 .00

INDEX RATE

oo o o o o o D oo o0 92 oo o0 o9 00 o2 0000000 o0 gD
bt i
o L=l
o =
[=] o

L=}
Y3
[=]
[=]
o

4.2000
D.2000
0.2000
0.2000
02000

PRICE
1.00000G0000
1.0000006000
1.¢000000000

LO0DOUAROGD
LOn00000000
LOGo0000Q00
LO0000000040
L000o0000ag
- 0o0oo00ago
.Q00000000q
. 0Got0o00acd
.0g0oe000008
LQQQ0000000
0000000000
.00goco00ca
.0QagGo0o0aa
.999998RBE4
L999%972218
39949980553
.9599555540
59995922217
. 9999588820
L 9999822210
999%28H863
.999%9%66651
. 99959922188
.59553561068
L 9398755556
. 9998777784
. 3993844424
.999537535979
.999%866635
.9993700018
L 9999695979
. 99953444457
. 00004315704
-939255938845
L 2332444508
LD000EZ2317Y
. 39533583243

B H S S OO D 0O 0 C D000 00D 00 0 QO ke R R R R B

SOURCE
BOFA/ML
BOFA /ML
BOFA/ML
BOFA /ML
BOPA/ML
BOFA /ML
BOFA/ML
BOFASML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFAR/ML
BOFA/ ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFASML
BOFL/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFR/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA/ 4k
BOFA /ML
BOFA/ML

FAIR VALUE

100,000, 000. 00
150, 000, 000,490
100,000, 000.00
100, 060, 000 . 00
100, 000, 000.00
106G, 000, 066,00
104, 000, GDO. OO
100, D00, BOO. B0
100,000, G00. 00
100, 000, 000. 00
100, 000, D00, 00
50, 06D, 000. 00
104, 000, 000, 00
100, 000,000.00
100, 000, 000.00
100,000, 000.00
99,999,838.24
149,999,583.29
199,999,611.06
99,999,555.40
99,999,222.17
99,998, 488.90
199,998,441.20
99,999,888.463
199,999,333.02
99,999,221 .98
199,999,221.36
99,997,555 .56
99,997,777.84
99,998, 444.24
99,997,999.79
99,998,666.35
99,997,000.18
99,996,999.79
199,988,889.14
100,004,157 04
39,999,388.45
99,994,445.08
100, 006,231,779
$9,395,833.43

Paged 1%

ACCRUED IHNT
12,750.00
89,125 .00

3,888.89
220,638.H3
143,888 RY
131,250.00
162,750.00
131,444.44

74,666.67
14,000.00
10,694 .34
35,3BR.89
20,500,040
71,500.00
14,777.78
144, 000.00
9,777.78
8,750.00
10,111.11
7,555 .56
1,250.00
233.33
12,27%7.78
11,611.11
15,111.11
7,111.11
23,000.00
2,250.00
533313
6,138.R89

6,722.22

B,555 . 56

105,56
5,055.56
8,888,869
42,500.00

4,232 22

1,000.00
124,861.11

3,500.00



232500222
656D2TWRS
B3389T8E63
BELEIRGEE
B4113ETKZ2
65602TWCL
B3051H4R4
83369TCH2
B5325TCKS
BhI58DTTS
B9113EYID
96121TC71
20271EKE?
06741X¥93
6M6RIOTYE
63R5ITZK?
ESLEBLEFYY
6S55BLHF2
TBODANVAL
A3051H6TAE
BER5EDYYZ
26121TYLA
0eT41XYB5
BOEEIDKLE
T8009NVGE
TEGUYNVFO
96121TEEQO
QZ252WIWeg
Gada17H)323
THOGINTGL
S6121TYYR
DE202WIX2
06417H5N2Z
539450GXE9
53307TUGF2
6555BLJC7
13606JZL6
63253T2N1
63307UGHS
96121TZH4

SECURITY HAME

DNE YCD
NORINCHUK ¥CD
S50C GEN YCD
SUMITOMO YCD
TORONTD YLD
NORINCHUK YCD
SE BANKEN ¥YCD
S0C GEN ¥YCO
STHDRL CH ¥(D
SVENSEA YCD
TORONTO YCD
WESTPAC ¥CD
CH AUS ¥CD
BARCLAYS YCh
MIZUHG YCD
WAT AUBR YOI
NORDEA YCD
NORDEMN YOI

RE CANADA YCD
SE BANKEN ¥CD
SYERSKA YOI
WESTPAC YCL
BARCLAYS YD
MILEZUKO YD

RE CaMALA YOI
RE CANATIA YOI
WEST PAC YCD
ANZ YO
SCOTEA YCD

RB CANADA YLD
WESTPAC ¥CD
ANZ YCD
SCOTIA YD
LLOYDS ¥{b

NE CANADA YCT
NORDEA YCD
CIBC YCD

NAT RUB YCDI
NE CANADA YCD
WESTPALC YCD

MARKET VALUATION REFORT FOR:

MATURITY

10/28/2015
10/28/2015
16/28/2015
1n/28/2018
10/28/2015
16/30/2015
11/02/201s
1LA02/2015
ti/0z/2018
1r1/02/2015
11/02/2015
11/02/2015
1172472015
12/01/2015
12/01/2015
1z2/0L/2015
12/01/2015
iz2/01/2015
12/061/2015
12/01/2015
12/01/2015
12/0i/2015
12/23/201%
12/23/201%8
12/24/2015
12/29/2015
12/29/2015
01/04/2016
01/04/2016
pl/0a/2016
01/04/2018
B1/27/2016
02/01/2016
03/01/2016
03/01/2016
103/28/20L6
0a/01/2016
g4/01/2016
n4/27/2016
04/27/2016

OFFICE OF THE STATE TREASURER

ISSUED

09/28/2015
09/16/2015
09/22/2015
09/28/2015
06/24/2015
09/16/2015
08/11/2018
09/28/2015
07/07/2018
04/30/2015
ag/25/2015
07/07/2015
11/25/201a
09/28/2015
08/24/2015
049/03/2015
a7/07/2015
08/24/2015
06/15/2015
09/28/2015
99/17/2015
12/15/2014
09/23/2015
09/17/2015
06/30/2015
BE/24/2015
D&/23/2015
06/15/2015
04/22/2015
01/15/2015
01/15/2015
07/02/201%
08/09/201%
09/09/2015
03/18/2015
03/28/2015
04/15/2015
0e/0n/2015
04/253/2015
04/15/2015

0.GBGE00
D.20000
0.16000
D.1R000
0.22000
0.20000
0.24000
0.1%000
b.2B000
G.29000
©.1%000
¢.25000
0.33000
G.1BDOD
0.32000
o_2B8000
G.22000
D.2HDOD
¢.30500
G.15000
0.27000
0_42000
0.20000
0.31000
0.35500
0.35500
0.33000
0.18000
0.35000
0.40000
0.41000
G.20000
.325000
. 4BOL0
0_56000
0.43000
0.46500
0.45000
0.50000
0.47000

08/30/2015

PAR VALUE

100,000,000.00
100, 000, 000,00
100,004, 000.00
100,004, 000.00
109,000,009.00
100, 00, 000, 00
100, 000, 000.00
200,000, 000.00
100,000,000.00
20¢, 0040, DA0. 00
150,000, 000.00
10¢, 000, 000.00
100,000, 000.00
20¢, 000, DOO .00
100,004, 000.00
100, 000, 000 .00
100, 004, 000.00
i0d, 000, ood. 00
200, 00¢, D00.00
100,000, DOO.00
125,000, 000.00
104, 008, 004 . 0D
10¢,000,0080.00
100,000, 000.00

200,000, 000.00

100,000, 000,00
100, 000, 000.00
200, 000, 000. 00
50,000, 000.00
100, D00, BOD. 00
100, 000, 000. 04
100,000, 000.00
100, 000,000.00
100, 000,000.00
100,000, 000. 00
100,000, 000.00
100, 0008, DBS. 00
100,000, 000.00
200,000, 000. 00
100, 0600, 006. 00

BOOK VALUE

100,000,000.00
100,000, 000.00
100,000, 000G.00
100,000, 000.00
100,000, 400,00
100, 000, 000. 00
100,000, 000.00
200, 000, 000, 0D
100,000, 0GR, DD
200,000, 000. 0O
150, 000, 000,00
100, 000, 800,00
190, 000, 000,00
200,000, 000.00
100,000, GO0, DO
100,000, 000.00
100,000, 400.00
100, 000, 000, 00
200,000, 000, 0D
100,000, 000. 00
125,000, 00000
100,000, 000.00
199,000, 000. DO
100,000, 000- 00
204,000, 000,00
100,000, 0G0, 00
100,000, 800,00
201, 000, 000,00
50,000, 000.00
100,000, 0060.00
100,000, 00D, 00
160, 000,000.00
100,000, 000.00
100, D00, 000, ¢
100,000, 000, DO
100,000, 008,00
100,000, 000.00
109, 000, 000.00
200, 000, 000, 00
104, 000, 000. 00

(=T = R T o T o T e T o B o N Y v = = = = 2= T~ T N =~ = T~ A = = R = A = I = = N =]

0.9333300125
0.9993955875
0.92959625985
0.8593%850000
1.0000143070
0.9929932866
0.9232595%5275
0.9559555617
1.0000354053
1.0000441704
0.5999555234
1.000008752E
1.0001335288
9997798300
1.0000167582
0.29254907480
1.0000165342
0.%99%490382
¢.3323310518
0.5927290247
.9%52322027
1.0001845148
0.9297465383
£.935533958139%9
1.0001042612
1.0001204172
1.0000487467
1._po6o00aaaco
0.9959193348
L.po004%88420
1L.0000761324
0,9294101050
0.9937608615
0.5937465757
1.00QQ772812
0.9934544242
0.9991062227
¢.9920364068
G.9991822618
0.5950085414

SOURCE
BOEA ML,
BOFA/ML
BOFA/ML
BOFA/ ML
BOFA /ML
BOFA/ML
BOFAR/ML
BOFA/ML
ROFA /ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA/ ML
BOFA /ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOF&/ML
BOFA/ML
BAFA/ML
BOFA/ML
BOFA/ML
BOFAR/ML
BQOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
BOFA /ML
BOFA/SME
BOFA/ML

FAIR VALUE

99,4991,001.25%
39,999,5%98.75
99,996,999 _H5
9%, 398,500.00
100,001,4%0.70
5%,999,9585.66
950, 359,992,795
199,991,112.34
i00,003,540.5832

200, 008,834.08

149,593,328.51
106,000,875, 96
100,013,392.88
199,955, 965 .00
100, 901,675.82
59,994,507.90
190,0%¢1,653.42
54,994,903 .82
199,998, 21¢.36
99,972,902, 47
124,991,525.34
100,018,451 48
9%,974,653.83
99,999,951.39
200,020,B52.24
100,011,021 .72
100,004, 874.67
200,000, 000,00
49,999, 366. 74
100,004, 984,20
100,007,613.24
99,941, 010.50
99,976, 086,15
99,974,657.57
100,007, 728._13
99,945,442.42
99,910,622.27
99, 5%03,640.69
199,836,452, 36
3%, 300,854.14

ﬁageﬂ 20

ACCRUEDR INT

34,000.00
3,166.67
66,888.89
248,111.11
29,291.&7
59,722.22
284,166.67
3,000.00
33,777.78
21,777.78
76,444 .44
29,555 56
182,000.00
1,250.00
13,125.00
338,333.233
4,444,424
12,055.56
183,416 .67
97,625, 00
86,166.67
108,060 .00
78,750.00
287,777.78
294,972 22
50,555,586
22,000.00
29,333.32
306,444 44
3,583.33
218,291.67
27,500.00
430,555 56
220,638.89



CUSIP
63307UGHS
20271EKUZ
£33070EM7
63307UGRD
YE121TAGY
20271EKVD
2027LEKWS

Book Value:

AIP
Book

+ AIP:

SECORITY NAME

NB CANADA YCD
CB AUS YD

NH CAMNADAN YCD
NE CLNANDAR YCD
WEST PAL YCD
CB AUS YLD

CH AUS YCD

9,975,010,933.58
n.oo
9,975,010, 933.58

CFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 09/30/2015

MRTURITY
05/02/2016
06/01/2016
najol/201e
06/01/2016
06/091/201s
06/30/2016
B7/01/2016

a1

155UED

06/17/2018
06/22/2015
06/10/2015
06/17/2015
06/15/2015
06/26/2015
OB /2672015

Ch YANKREE

100,000, 00D 00
100, 600, 00D, 00
100,000, 000. 08
160, 000, DOG. 00
100, 000, 600.08
100, 008, 600,00
100, 000, O0D. 00

9,875,000, 000.00

BOOK VALUE
100, 000, 000. 00
104,003,373.70
100,000, 000.00
100,000, 000.00
100,000,000, 00
160,003,773.06
109,003, 786 .82

%,975,010,933 .58

IHOEX RATE
[JirdaYely]
0.g000
0.83000
0.gope
0.8060
0.B500
G.B500

05831643936
0.59978012149
0.5986415981
{.9986422273
¢.9985420476
0.9972414411
0.9972314014

SOURCE
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /4L
BOFA /ML
BOFA /ML

FRIR VALUE
99,916,439.36
%9,780,1%1.49
9%, 864,159 81
%9,B64,222.73
98,864, 204.76
99,724,144.11
99,723,140 14

9,973,043,485 .06

pagel 21

ACCRUED INT
164,888 .B%
133,263.83
188,333.33
1%6,666.67
is4,000.00
1320,680.56
i34, 6H0.58

6,71%,055.5%



36959JX16
554 75MK13
89233HX17
55475mMKX21
89233HEML
16640GX55
8%9233HKSRE
456400XT2
26 35ITNU2
B3L16FXUS
DET43CY22
675830Y23
B2116FY20
§3233HYZ4
06945MY¥51
I5960MYSS
83233RY95
679830YJ6
Ge94EMEL7?
12476FZ74
12622VE72
466400275
6T7SB3ULTL
466400207
B9233GATI
12475EB16
12622UEHE
BR233GEVT
12476ECLlE
B3233GC12

Book Value:

AP

Book + AIP:

SECURITY NAME

GECC CP
NISSAN CP
TOYOTA P
NISSAN CP
TOYOTA CP
JPM LLC OB
TOYOTA CP
JPM LLT CR
GECT OP

TR USh CP
BARCLY US CP
OLD LINE CP
TD USA CP
TOYOTA CP
BARTON CP
GE CC CF
TOYQTA CP
OLD LINE CP
BARTON CP
CAFCO CP
CRC CP

JPM LLC CF
QLD LINE CP
JeM LLC CP
TOYOTA CP
‘CAFCD CP
CRC CP
TOYOTA P
CAFCO CF
TOYOTA OB

2,822,034,319.49

2,B22,034,312.4%

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 09/30/2015

MATURITY

10/01/2015
10/01/201%
10/01/2015
10/02/2015
10/21/2015
10/26/2015
10/26/2015
10/27/2015
10/28/201%
16/28/2015
11/02/2015
11/02/2015
11/02/2015
11/0z/2015
11/09/2015
11/09/2015
11/05/2015
11/1B/2015
1z2/01/201%
12/07/2018
12/07/2015
12/07/2015
12/07/2015
12/24/2015
01/27/201%
02/01/2016
02/17/20106
02/29/2016
03/01/2016
03/01/2016

COMMER PAPER

o o0 o0 o0 0 Q2 8 9 b0 a0 S Q0 o o o 0o oo oo o Cc o oo O

L GOD00
_ogaonD
.QogooD
.Qagano
. 000000
.Q0aoQoD
.0000nD
. 00a0nD
_0oapnn
.Q0anon
Qo800
.QDopoo
B Lilelels)
000000
. a00n000
. o000
. ODO0R0D

400000

. 000000
L A0G000
. 000000

ooG000

.booono

e erelafals]
opoaoa

.00000a
L000g00
.000g040
L 000G00
L 000000

30

PAR VALUE

100,000,000.
50,000,000,
150,000,000.
50, 000,000.
150,000,000,
100,000,000
100,000, 000.
200, 000,000.
100,000, 000.
200,000,000
100,000,000.
50,000,000
100,000, 000
50,000,000,
50,000, 000.
100,000, 000.
150,000, 000.
50,000,000,
25, 00Q, 000,
50,000,000,
50, 000, 000,
100,000,000,
50,000, 000
100,000,000
S0, 000,000,
100,000, 000.
50,000, 000.
50,000,000.
50,000,000,
100,000,000,

2,825,000, 000.

00
on
oo
oo
oo
oo
oo
oa
oo
[439]
0Q
ja]4]
00
oo
a¢
o
oo
a¢
ag
G0
ao
a0

oo

LBOJK VALUE

99,981,797,
. 49,481,527
349,715,666,

49,983, 958
149,876, 041.

99,840, B58.

99, 948, BES .
199,680, 000.

99,985,323,
199,931,111,

99,936,805,

49,955,583,

99,988, 8B8.

49,976,041,

49,980,513,

99,982,666,
149,915, 027.

49,965,500,

24,983,333,

49,910,089,

19,908,013,

99,795,833,

49,908, 166.

99,792,333,

49,913,888,

9%, 771,277,

4%, 882,666,

49,894,277,

49,880,902,

99,787,333,

2,B22,034,319.

78
TH
63
a3
6B
g8
aE:]
oo
a4
i2
5B
33
a8
&7
B2
66
7H
on
33
44
83
34
67
34

43

INDEX RATE

DAYS

32
3z
32
3%
32
35
48
6l
a7
67
a7
67
84
118
123
13
i51
152
i52

SOURCE
BOFA/ML
BOFA/ ML
BOFA/ML
BOFA/ML
BOEFA /ML
BOFA /ML
BOFA/ML
BOFA /ML
BOFA /ML
HOFA /ML
BOFA /ML
EDFA /ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA /ML
ROFA /ML
BOFA/ML
BOFASML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFM/ ML

Fageff 22

FAIR VALUE

100,000,000.00
50, 000,000.00
350,000,000.00
49,999,722, 22
14%,583,333.33
9%,286,111.11
9%, 986,111.11
189,871,111.11
99,985, 000, 0D
15%,570,000.00
38,978, 666.67
49,98%,333.33
39, 87B,666.67
49,985%,333.32
45,987,000, 00
99,374, 000.00
149,861, 000.00
49,984, 000,00
24, 386, B68. 06
49,971,1%2.78
49,971,152.78
99,3432,2045.56
49,871,152, 78
99,827,666, 67
49,837,722.22
59,856,500.00
49,918,916 67
49, 8595,138.89
49,894,444 .44
9%,788,868.89

2,823,7B5,298.62



5Y5(423506
5¥5042361
5Y¥@0azsYl
5YS042367
5Y¥Y5042371
5YS5042372
5Y5042574
E¥5042575
5YS042576
SYS0423578
5Y5042579
EYS042585
SYS8042376
SYSD4A2586
5Y5042587
5YS0423178
SYS50425%0
5YB042591
SYS042593
SY5012594
SY5042595
5Y5042388
5¥504238%
SY504239)
5YS5042596
EY5042597
S5YS0425598
5Y5042600
SYS042602
5¥Y5042603
BYSD42604
5¥5042605
S5YS042606
5Y5042283
SY¥Y3042394
SYS042396
5Y5042609
5YS8042613
S5YS042615
SYS0az617

SECURITY WAME

CALIFORNIA UNITED BANK TD
COMMUNITY BANK TD
COMMOMNWEALTH BUSINESS BAN
COMMUNITY 15T BANXK TD
HANMI BHRNE TD

MERCHANTS NATIONAL BANK O
AMERICAN RIVER BANK TD
CITIZENS BUSINESS BANE TD
COMERICA BANK TD

FARMERS & MERCHANTS BANE
NEW OMNI BANK NA TD

BANK OF THE SIERRA TD
STATE BAMNK OF INDIA (CALL
BBCN BANK TD

MALAGA BANK FSB TD

FIRST FOUNDATION BANK TD
COMMONWEALTH BUSINESS BAN
MANOUFACTURERS BANK TD
PACIFIC CITY BANK TD
PACIFIC WESTERN BANK TD
WILSHIRE BANK TD

MISSION WALLEY BANK TD
PACIFIC ALLIANCE BANK 1D
STATE EBANK OF INDIA (CALI
COMMUNITY WEST BANK TD
15T CENTURY BANK NA TD
BHCN BANK TD

COMERICA BANK TR

FIVE STAR BANK TD

FOLBOM LAKE RANK TD
MECHANICS BANK TD

MISSION FEDERAL CREDIT UR
$AN DIEGO COUNTY CREDIT U
WEW OMNI BANK NA TD
FROVIDENT CREDIT UNION TD
SAN DIEGD COUNTY CREDIT U
COMMERCEWEST BANE TD

SAN DIEGC COUNTY CREDIT U
WILSHIRE BANK TD
AMERICAN RIVER BANK TD

MARKET VALUATION REPORT FOR:

PATURITY

10/01/2015
10/02/2615
10/02/201%
10/07/201%
10/07/2015
10/07/72015
10/07/2015
10/07/2015
10/0%/2015
107073015
ig/ev/201s
10/07/2015
10/08/2015
10/08/2015
10/08/2015
10/09/2015
1070972018
10/09/2018
10/08/2015
10/09/2015
10/09/2015
10/14/2015
10/14/2015
10/14/2015
10/14/2015
10/14/2015
10/14/2015
10/14/2015
10/14/2015
1n/1a/a01s
10/14/2015
10/14/20156
10/14/2015
10/15/2015
10/15/2015

10/15/2015

10/15/201%
18/15/2015
10/15/2015
10/16/2015

OFFICE OF THE STATE TREASURER

0.1640000
0.160000
0.040000
0.140600
Q_L10000
0.110004
G.060000
0.0600Q0
0.060000
0_040000
0.040000
0.060000
G.150000
0_0&80000
0.040000
0.140804
0.0anaad
0.060OCO0
0.04000¢
0.040000
0.040000
0.120000
0.140000
0.140G00
0.030000
0.050000
0.050000
4.g50000
0.030000
4.050000
4.050000
0.020000
0.610000
0.110000
0.130000
c.0%0000
0.040000
0.020000
0.0400040
0.0s000G0

PAR VALUE

10,000,000.00
25,000,000.00
10,000,000.00
4,000, 000.00
20,000, 000.00
2,000, 000. 00
Z,500,000.00
40,000,060, D0
50,000, 000, 00
25,000,000.00
1,000, 000,00
106, 000,000,00
12, 000,000.00
a4, 000, 000.00
5,000, 000.00
12,000,000.00
5,000, 000.00
100, 00D, DOD. OO0
30,000,000.00
1G,n00, DOO. 0O
78,0600, 000.00
7,000,000.00
4,000,000.00
23,000,000.00
13,000,000.00
26,000,000.00
45,000,000.00
75,000,000.00
2,000,000.00
1,500, 000,00
20,000, 600. 00
10,9000, 000.00
50,000, 000,00
2,000,000.00
20, 000, 000, 0D
S, 600, DDO . DO

5,000,000.00

50,000, 000,00
74,000, 000.00
2,000,000.00

09/30/2015

BOCX VALUE

10,000,000,

25,000,000,
10, 000G, 000 .
4,000,000,
30,408,000,
2,000,000,
2,504,000.
44,400,000,
50,000,000,
25,000,000,
1,000,000,
10,000,000
12,000,000.
o0, 000, 000.
5,000,000.
12,040,000
5,000,000,
106, 0040, 000,
30, 004,000,
k0, 000, 000.
78,000,000,
7,000,000,
4,000,000
23,000, 000.
13,000, 000.
26,000, 000.
45,000, 000,
75,000,000,
2,000,000.

1,500,000
20,000,000
10,000,000

50,000,000.
2,000,000,

20,000,900

50, D00, 000.
5, 000, 000.
50, 004, 000,
74,000,000,
2,000, 000,

FRICE
L BOG0000000
. GR00000000
. 0000000000
0000000000
. 0000000000
0000000000
.00000G0000
.0000DoDaga
.00D00O00a0
. 0000000000
.OoooooNaag
000o00nood
.agoopongad
0000000000
.0000QORgaga
0000000000
. 00000000400
.00000e00an
,00D0oBOOGD
.00ooooooog
. 000000nRag
. 00000oDLaD
0000000000
0000000000
0000000400
. 0000000000
0000000000
. 4000a0ne0n
. 0000000000
. 0000000neD
LG0000000nD
. Q0eoRaonoD
. GOa0a00n00
1.0000000000
1. 0000000000
1.DLOOG00000
1.0000000000
1.0000000000
1.0000000000
1.00DBOO0000

L L I R I T T S I e T T et O S Ty S Rt

SOURCE

Fage# 23

FAIR VALUE

10,000, 600,00
25,000, 000. 00
10, 000, D00 00

4,000,000, 04
30,000,000.00
2,000,000.00
2,500, 000.00
40,000,000.00
50, 000, 000.00
25,060, 000.00
1,000,000.00
107, 600, 000.00
12, 000,000.00
" 39, 000,000.00
5,000,000.00
12,000,000.00
5,000, 000.00

100, 000,000.00
34,000, 000.00
10, 000,000.00
78,000, 000,00
7,000,000.00

4,000, 000.00
23,000,000.00
13, 000, 000.00
26,000,000.00
45,000, 000.00
7%, 000, 000. 00

2,000,000.00

1,500, 000.00

20, 000,000,00
10,000,000.00
50, 000, 000. 00
2.000,000.00
20,000,000.00
50,000,000.00
5,000,000, 00
50,000, 000. 00
74,000, 000. 00
2,000,000, 00




BYS042618
SYS(42619
EY5042620
SY5042409
SYSD4Z623
5T5042624
5Y¥Y5042625
S¥5042626
5Y504241%
5¥804241%
5Y5042418
SYS042629
SYS342630
5YS¢4z2631
SYS42632
SY8N42422
5Y5042634
SYSD42635
SY5042638
5Y504264Q
SY5042641
5Y¥Y5042426
BYS5042427
5¥5042642
8Y3042644
SYS042645
5Y5042646
S5¥5042431
5Y¥Y5042653
SY5042454
BY8042656
5YS042657
SYZ042734
BY5(42440
SYSR4a2447%
5Y5042442
5YS042443
5EY5042445
5Y5042660
5YS042662

SECORITY NAME
COMMONWEALTH BUSINESS BAN
FARMERS & MERCHANTE BANK
MANUFACTURERS BANK TD
COMMUNITY 187 BANK TD
AMERICAN RIVER BANK TD
BANK LEUMI USA TD
CITIZENS BUSINESS BLANK TD
EAST WEST BANX TR
HERTTAGE SANK OF COMMERCE
NEW OMNT BANK NA TD

STATE BANK OF INDIA {(CALI
18T CAPITAL BANX TD
FARMERS & MERCHANTS BANK
MECHANICS BANK TD

NEW OMNI BANK KA TR

EAST WEST BANK TD

BANK (F THE SIERRA TD
BENEFICYIAL STATE BANK TD
MALAGA BANK FSB TD

SUMMIT STATE BANE TD
TRANS DACIFIC NATICHAL BA
MERCHANTS NATIONAL HANK O
PROVIDENT CREDIT UNION TD
15T CAPITAL BANK TD

SAN DIEGO COUNTY CREDIT U
SUMMIT STATE BANK 1D
WESCOM CENTRAL CREDIT UNI
NEW OMNI BENK NA TD
COMMERCEWEST BANK TD
COMMONWEALTH BUSINESS BAN
FOLSCM LAKE BANK TD
MALAGA BANK F58 'TD

SANTA CRUZ COUNTY BANK TD
COMMUNITY BANE 'TD
MERCHANTS NATIONAL BANK O
PRESIDID BANK TD
SEACOAST COMMERCE BANK TD
SUMMIT STATE BANK TD
BANK LEUMI USA TD
COMERICA BANE TD

MARKET VALUATION REECRT FOR:

MATURITY
10/16/2015
10/16/2015
10/16/2015
i0/21/2015
10/21/2015
16/21/201%
10/21/2018
16/21/2015
10/22/2015
1o/az2f2015
10/22/2015
10/22/2015
10/22/2015
10/22/2015
10/22/2015
10/22/2018
1072372015
10/23/2015
10/23/2015
1072372018
10/23/20i5
10/%8/2015
10/28/2015
10/28/2015
10/28/2015
10/28/2015
10/28/2015
10/29/201%
10/30/2015
16/30/2015
10/30/2415
106/30/2015
10/30/2015
11/04/2015
11/04/2015
11/04/2015
11/04/2015
11/04/2015
11/04/2015
11/04/2015

GFFICE QF THE STATE TREASURER

oooo oo Q@ o O oo o9 o 0o o000 o092 O 0C 0o 0o oo 000 0O O

. 040444
.040000
. 060000
-130000
070000
.080ON0
.070000
.070Q00
.120000
-12p000
.146000

0BOA00

.0s0000
.080800
.060000
.140000
.0geooa
.050000
.a600040
LOEQ0O00
.060008
.1zpdgd0c
.140000
. 080000
L 040004
L 060000
.1logono
110400
LOBODDD
.QBOOOD

110000
cBCOQD

.03G0C0

030000

050000
Melraelalili]
050800
05000
JlzZo04a0
L11a864a0

3,500, 000.00
35, GO0, 000,00
50, 404, 000 . 00

2,000,000.00

3,000,000.00
30,004, 000.00
50, 000, 000. 00
125,000,000, 00
50,000, 000.00
2,000,000.00
13,000,000.00
1,000,000,00
35,000, 600.00
20,000, 000.00
2,000,000.00
50,000, 000.00
20, 000, 000. 00
5,000,000.00
45,000, 000.00
3,500,000.00
2,000,000.00
2,000,000.00
40,000, 000.00

8,000, 000.00
50, 000, 000.00

4,000,000.00
50, 000, DG0. 00

2,000,000.00
2,500,000.0¢
1¢,000,000.00
3,500,000.00
5, 000,000.00
16,000,000.00
30,000,000_00
2,000,000.00
10,000,040.00

i,00¢,000.00
8,000,000.00
20,000, 000.00

50,000, 0400.00

0%/30/2015

BOOK VALUE

3,500,000.00
35,000, 000, 00
58,000, 000. DO
2,000,000.00
3,000, 000, 00
340,000, 000,00
50,000, 000. 00
125,000, 000. 00
50,4000, 00000
2,000,000.00
13,000,000, 00
1,000,000.00
35,000,000, 00
20,800,000, 00
2,000,000.00
50,000,000, 00
20,000, 000.00
5,000,000.00
46, 000,000.00
3,500,000.00
2,000,000, 00
2, 000,000.00
40, 00, 000, 60
B, D00, 000.00
50, Q0G; 000, 0D
4,000,000.00
50, B0, 000.00
2,000,000.00
2,500,000.00
10,000, 000.00
3.500,000.00
9,000,000.00
10,000, 000¢.00
30,000,000.00
2,000,000.00
10,000, 000.00
1,0600,000.00
5, 000,000.00
20,004,000.00
50,B00,000.00

1.0000000000
1.000000G000
LOG000000LE
LAGoo000anaG
LQOO00DG000
LOOGLO0D00T
. GoQooooaad
0000000000
G000 0D000
L QOoO0onood
S QoaoGo0¢04a
L0000 000000
RlvEeielriagely
LGGa0Qe0000
LOGO000000
G004 00000
LQO0O0Go0000
Rulsivindifeiifalalal
00000040000
S 0a00000000
L0000n00oGa
L 0000000000
0005600000
0000000000
Rl duleleletilolilig
_D004000000
OGoooR0000
LROOoRDOROAG
el il
- OROCoOnOan
LpoeoQonddo
.000000GooD

.0000O0RLRG
.000000BC00
.00000000D0
.00000a0000
.0Q0Q000000
Lgauaceoono
.00G0000000
LOGOG0n0000

L s T = T = T e T e o R e I e S N = T = = I~ B s =

Fagel 24

FAIR VALUE

31,500,900, 00
35,000,000.00
58,000,000.00

2,000,000.00

3,000,000.00
30, 40, DOO_ 00
50,000, 000.00
125, 000,000.00
50, G0¢, D00.00

2,000,000, 00
13,000,000.00

1,000,000.00
35,000,000, 00
20, 000,000.00
2,000,000.00
50,000, 000.00
20,000,000.00

5,000,000.00
46,000, 000,00
3,500,000.00
2,000,000.00
2,000,000.00
40,000, 000. 00
8,000,000.00
50,000,000, 00
4,000,000.00
50,000, 008,00
2,000,000.00
2,500,000.00
10,000,000.00

3,500, 000.00

9, 0040, 000. 00
10, 000, 000.00
aq, 040, 000,00

2,000,000.00
19, 000,D60.00
1,000,000.00

8,000, 000.00
20, 000,000.00
50,000,000.00



BYSRa2664
SYBDR4T66E
SYSDARGET
SYS042660
SY5042670
5YS042671
5YS042572
BYE042674
BYS042462
BYE052466
SYS042467
SYS042665
BYE042675
SYS042676
SYS042677
EYSO04I6TD
SYS042604
SYS0426B5
SYSH42686
SYSH42687
8YS5042472
878042474
SY3042475
SYS042690
5Y3042691
SYS042692
SYS042694
BYEQ4247H
SYS042482
SYS042435
SYS042537
SYS042698
SYSD42698
SYS042700
3YS042701
SEY5042702
SYS042703
4YS042480
SYSD42500
SYS0642501

SECURITY NAME

AMERICAN RIVER BANK TB
AANKE OF THE SIERREA TD
COMMERCEWEST BANK TD
MALAGA BANE FSE TR

WEW OMNI BANK NA TD

STATE BANK OF INDIA (CALI
EAST WEST BANK TD
KINECTA FEDERAL CREDIT UN
CALIFORNIA BANK OF COMMER
UMeGUA BANK TD

WESTERN ALLIANCE BANK TD
AMERICAN RIVER BANK TD
CITIZENS BUSINESS BANK TD
COMERICA BANK TD

FIRST FOUNDATION BANK TD
PACIFIC CITY BANE TD
AMERICAN RIVER EANK TD
BANK OF THE SIERRA TD
MANUFACTURERS BANK TD
METHANICS BANK TD
HERITACE BANK OF COMMERCE
RIVER CITY BANK T

SAN DIEGO COUNTY CREDIT U
18T CENTURY BANK NA TD
COMMOWWEALTH BUSINESS BAM
HEW OMNI BANK RA TD
WILSHIRE BANK TD
AMERICAN PLUS BANK NA TD
STERRA VISTA BANK TD
WESTERN ALLIANCE BANK TD
CITIZENS BUSINESS BANK TD
EVERTRUST BANK TD
MERCHANTS NATIONAL BANK O
MISSICN FEDZRAL CREDIT UN
PACIFIC CITY BANK TD
PROVIDENT CREDIT UNION TD
STATE BAWK OF INDIA (ChLI
PROVIDENT CREDIT UNION TD
CATHAY BANK TR

KINECTA FEDERAL CREDIT LN

MAR¥XET VALUATICN REPORT FOR:

MATURITY
11/05/201%
11/05/2015
11/05/2015
11/08/2015
11/05/24015
11/05/2015
11/96/2015
11/06/2015
11/12/2015
11/12/201%
11/12/201%
11/12/2015
11/12/201%
11/12/2015
11/12/2018
11/12/2018
11/12/2015
11/12/201s
11/12/2015%
11/12/2015
11/13/2015
11/13/2018
11/13/2015
11/13/2015
11/13/2015
11/13/2015
11/13/2015
11/18/2015
11/18/2015
11/18/2015
11/18/2015
11/18/2015
11/18/2015
11/18/2015
t1/18/201s8
11/1B/2018
11/18/2615
11/13/2015
1171972015
11/19/2015

OFFICE

fo S e T o T oS- B o N S v TR v N e Y s Y o N i AN e Y e Y i TR - NN i JOY - N o Y e I o Y o S IO oo S v N o Y - I v Y v N . R - B o T o R - I - B - B o B Y e ]

S12064040
.120800
.100000
.100009
.1000340
.13pago
.13pooo
.150g00
.110000
1300400
.130000
.12000
.120000
S1z20000
.120000
.10Q000
L1500400
L150000
.1500400
.1500400
-1300400
.1300400
.9900ga0
.1a0000
21204490
L 1200440
.120000
. 100440
Sl2neng
120000
110000

peonoo

L110000

020000

.090000
.020000
120000
.1000800
-120000
L130004

PAR VALUE
2,500,060, 00
15,004, 000. 00
2,500,000.00
10,000, 000.00
2,000, 00000
12,000,000 00
75,000, 000.00
35,000, 000.00
5,000,000.00
50,000, 000. 00
15,000, 000. 00
7.500,000.00
S0,000, 000. 00
25,000, 000. 00
12,000, 000.00
5,000, 00800
6.500,000.00
20,000, 0040. 00
35,000, 000. 60
20,000, 000, "D
13,000, 000.00
20,000, 060, 00
50,000,000, 00
20, 000, bog. 00
£, 000, 000,00
2,000,000.00
30,000, 000.00
500,000, 00
1,000,000.00
25,000,000.00
30,000,000.00
10,000, 000. 00
2.000,000.00
10,000, 000. 00
1,800,008.00
20,000, 000.00
10,000, 600, 00
20,000, 600,00
S0, 00, 000 bA
25,000, 000.00

OF THE STATE TREARSURER

93/30/2015

BOOK VALUE

2,500,000,
15,000,000,
2,500,000,
14, 440, 000,
2,000,000,
12,000, 000.
75,9000, 000.
35,000,000,
5,000,000,
50,000,000.
15,000,000,
7,500,000,
a4, 000, 000.
25,000,000,
12,000,000,
5,000,000,
6,500,000,
20,000, 000.
35,000, 000.
24,000,000,
13, 000,000,
20,000,000
50,000,000,
20, 000,000.
5,000,000.
2,000,000
30,000,000
S04, 000.
1,000,000.
25,000, 000.
30,000,000,
140,000,000,
2,000,004.
10,000,000,
1,800,000,
24,000,000
1¢,000,000.
20,000,000,
50, M, 000 .
25, 004, 000.

oo
il
il
00
a9
a0
ag
00
(i%)
0o
a0
oo
00
09
ag
oo
oo
00
00
(it}
0
og
oo
i)
oo
o
oo
oo
oo
oo
oo
0o
0o
0o
00
0o
00
oo
o0
on

PRICE

=

L I I N e i T T T R R R I I

Ralilogileleleiedele)
. 0000000000
L000a000g00

00000000 R

. 0000000000
0000000000
0000000000
.000G00A0a0
_0u0g0cinnn
.0Q00a00000
. 0000000000
. B000000000
.00QOgTo0an
.000UQo0000
0000000004

elalelviviviajaa ]
afelafidulalafalals]

0000000000
., 0000400000
,0000000000
. 0000000000
0006000004
. 0000600000
. Q040800000
. 0000000000
_Qg00n000ad
0000000000
L GOOB000000
. GO0000R000
. Gpoenootoon
LBO0OO0OOO0D
.BO00DOCR0D

[elsfslalolalelelele]
0Qooaanoos

Relashilvlielelely]
.00gooaDono
L0Qaa0a00Q00
L 0AGaao000Q
. 0000000000
.0ogeLouaoQ

SOURCE

Pageh 25

FAIR VALUE
2,500, 400,00
15,000, 000.00
2,500,000.00
io,000,000.00
2,000,000.00
12,000,000.00
75,000,000.00
35,000,000. 00
5,000,000.00
50,000,000, 00
15,000,000.00
7,.500,000.00
50,000, 000.00
25,004,000.00
12,040,000.00
5,000,600.00
6,500,000.00
20,000,000, 00
35,000,000.00
2¢, 000, 20D .00
13, 0404,000.00
20,000, 000.00
50,004, 000.00
240, 4400,.000.00
5, 000, 600.00
2,000,0600.00
30,000,000.00
500,000.00
1,000,000.00
25,000, 000.00
3¢,600,000.00
10, 000,000.00
2,000,000.00
10,000,000.00
L,B0O0,000.00
20,000,000.00
10, 000,000.00
20,000, 400, OO
50,000, 000.00
25,000,000, 00



S5Y5042704
S5Y3042705
5Y5042707
S¥YS5042480
SYS50424 34
8Y5042425
5¥5042704
B8Y5042507
SY5042510
SYS{H42711
SYS042712
SY5142723
SYS42724
SYS042725
‘BYS427T26
SYS0A2727F
SYS5R42511
5Y8042716
SY5042717
5Y5042719
5YS042728
S5YS04272%
SY5042730
SYS042731
SY8Q42517
SYS042518
S¥YS042520
SY¥YS{42523
SYS042673
SYSh4272Q
5Y8042721
SYS042733
SY5042734
SYS042735
SY5042736
5Y5(42737
BYSD42735
S¥5042739
BYSD42526
BEYS042527

SECURITY NAME
AMERICAN RIVER EANX TP
PRESIDIO BANK TD

STATE BANK OF INDILIA (CALI
BANC OF CALIFORNIA WA TD
EVERTRUST BANK ‘I'D

RIVER CITY BANK I'D
COMMONWEALTH BUSINESS BAN
FIRST HATIONAL BANE OF NO
MERCHANTS HATIONAL BANK O
CALTFORNIA COAST CREDIT U
CENTRAL VALLEY COMMUONITY
URITI BANK TD

BACN BANK TD

FARMERS & MERCHANTS BANK
FOLSOM LAKE BANR TD
MALAGA BANE FSR TI
COMMUNITY WEST BANK TD
PFACIFIC ENTERPRLSES BANK
COMERICA HANK TD

NEW OMNI BANK NA TD

BANK OF THE SIERRA TD
FIRST FOUNDATION BANK TD
QAK VALLEY COMMUNITY BANK
WILSHIRE BANX TD
COMMUNITY BAMK OF THE BAY
TIRST FOUNDATION BANKE TD
RIVER CYETY 8ANK 1)

UNITI BANK TB

KINECTA FEDERAL CHEDIT UN
COMMUNITY WEST BANK TD
WESCCM CENTRAL CREBIT UYNI
CITIZENS BUSINESS BANK TD
COMMONWEALTH BUSINESS BAN
MALAGA BAMK FSB TD

NEW OMNI BANX NA TD

SAFE CREDRIT UNIDN TD
SUMMIT STATE BANK TD
TRAVIS CREDIT UNION TD
COMERICR BANK TH
COMMUNI'TY BANK TD

MARKET VALUATION

MATURITY
11/18/2015
11/19/2015
11/19/2015
11/20/2015
11/20/2015
11/20/2015
11i/20/201s5
12/02/2015
12/02/2015
12/02/20158
12/02/2015
12/02/2015
12/02/201%
12/02/2018
12/02/201%
12/02/2015
12/03/2015
12/03/2015
12/03/2015
12/03/2c18
12/03/2018%
12/03/2015
12/03/201%
12/03/2018
12/04/2018
12/04/2015
12/04/2015
12/04/2015
12/04/2015
12/04/2018
12/04/2015
12/04/2015
12/04/2015
12/04/2015
12/04/2015
12/04/2015
12/04/2018
12/04/2015
12/049/2015
12/09/2015

OFFICE DOF THE 8TATE TREASURER

=T = T R T — T < T = T = T = T = T v T = T v T - O = R = T v = Y = R = R = [ == R = R I = T = T — I~ = = T — T = R T = T — T = I T o S

.140000
. 140000
-150000
S 120000
.116000
130000
.Q80000
.G80000
LUBD000
.075000
.0g0t0n0o0
.0BROOD
.030000
L0000
100000
LQTQ0o0
090000
L0BQ000
.lgapon
.GBO000
- Q9000
.0E0000
L G23000
L @70000

110000
11gooo
1100060

. 030000

180008

LOROO0O
.1z20000

09000d

L 070000
.070000
L 070000
L110000
.Q70000
.o7aoen
120000
.1z2a000

REPORT FOR:

09/30/2015

PARR VALUE

L,000, 00000
10,000,000,
10,000, 000.

100,000, 0040.
20,000,000,
25,000,000,
11,400,000,

4,000,000,

2,000, 000.
25,000,000,

5,000,000,

2,000,000
94,000, 000.
35,000,000,

3,000, 000.
12,000,000
14,000,000,
25,000,000
75,000, 000.

2,000,000,
18,000, 000.
22,000, 000.

3,500,000
50,000,000,

5,000,000

10,000, 0040
15,000,000,
3,000,000

1%, 000, 000
13,000,000
50,000,000

25,000,000,

5,000,000

4,800,000,
1,000,900.
5,000,000.

12,000,000

50,000,000,

25,000, 000 .

20,000,000,

on
oo
jalns
G0
G0
a¢
Q0
[y
00
G0
G0
L))
ag
Gd
i}
G0
ag
a0
GO
a0
L))
oo
00
o
o0
o0
20
o0
oo
oo
[s]s]
0o
[¢]3]
00
o
ac
ao
oD
)

BOCK VALUE
1,0D0,000.00
14, 000,000.00
10, 0040,000.00
100,0040,000.00
20,000,000, 00

35,004,000 00

11,004,9000.00
4,000, 00, 00
2,000,000.00
25,000,000.00
5,000,000.00
2.000,000. 30
90,000,000, 00
A5,000,000.00
3,0040,000.00
12,900,000.00
14,000,000.00
25,000,000.00
75,000,000.00
8,000,000.00
15,000,000.00
22,000,000.00
2,500,000.40
50, 000,000.00
S, 000,000,00
10,000,000 04
15, 000, 400, 00
3,000,000.00
15, 40040,000.00
13,0060,000.00
LG, 000,000.00
25,000,000.00
5,000, 000.00
4,000,000.00
1,000,000.00
5,000,000.00
12,000,000, 00
50,000,000.00
25,000, 004%.00
19.,000,000.00

PRICE

e R O T B

1
1
1

=

I I T S T . R e R I T S N o S S o

L000G00R3000
L0000 0000G
L 0000000000
.0oo00Qoong
L000QQooN0Q0

0oDogannong

.Deooaoooon
.0oogoaAoonno
.Loo0oooooo

[e)eloledulalelelels]

.0oo0Q00000

oooDooonDoo

.0DO0OO000D

pooDOORLDo
C0000000O0D
GoGo00Go00

LRGO0000D0D
LDOGROODCOD
. DGooooonoo
.oooooongno

coooonocooD

.boooooGoDo

[elelelslelolelelals]

.pooooonooo

cooooaoooo

. 0000000000
.00DoOaoonao
.0Geo0oo0acoo0

coooooonoao

-0000000000
.Qoooaaooad
L0oogaooaan
. 0000000000
LQQOGGEI0a0
. 0000000000
L0000 00000
LGG00000000
L Q000000000
L O00ooon000n
LGQ0onogonn

SOURCE

Fage# 26

FAIR VALHOE
1,000,000.00
10,000,0060.00
10,000,000.00
100,000, 600, 00
20,000,400, 09
35,000, 000. 00
11, 000,000.00
4,000,000.00
2,000,000.00
25,000, 000.00
5,000,000.00
2,000,000.00
90,000, 000.00
35,000, 000.00
3,000,000.00
12,000,000,00
14,000,000, 00
25, 000,000.00
75,000,000.00
5,000,000.00
15,000, 000.00
22,000,000.00
3,500,000.00
50,000, 000.00
5,000, 000.00
ig, 400, 00O, oo
15,000, 000.00
3,000,000.00
15,000,000.00
13,040,000.00
50,000, 000.00
25,000, 000.00
5,000,000.00
4,000,000.00
1.000,000.00
5,000,000.00
12,000,000.00
50,000,000.00
25,000,000.00
0,000,000.00



CUSTIF
SYS042528
SYS042520
SYS042531
SY5042741
SY5042742
SYS042743
SYS042744
£Y5042745
SYS042540
5YS042541
SYS042745
B5YS042747
SYS0aZ74R
8Y504274%
5Y5042750
5Y5042751
BY50a2752
SY5042546
SYS042754
SVS(42755
5YS042756
8YS042757
3YS(42758
5YSD42753
SYSD4755%
SYB042765
SYS042768
SYS0425581
5YS042682
8YS042772
EYS042773
5YS042787
SYS042561
5Y5042563
SY5042776
8Y5n42777
5YS042778
SY5042780
S5YS042782
SYS0a2783

SECURITY NAME
EVERTRUST BANK TD

FIRST NATIONAL BANK OF NO
HERITAGE BANK OF COMMERCE
CITIZENS BUSINESS BANK TD
FARMERS & MERCHANTS BANK
HERITAGE OAKS BANK TD

TRI COUNTIES BANK TD
WILSHIRE BANK TD
METROPOLITAN BANK 1D

OPEN BANK TD

18T CAPITAL BANK TD
AMERICAN RIVER BANK TD
BANK OF THE SIERRA TD
CENTRAL VALLEY COMMUNITY
MANUFACTURERS BANK TD
MECHANICS BANK TD

PACIFIC CITY BANK TP
PROVIDENT CREDIT UNION TD
BANK OF THE WEST TD

BECH BANY TD

CALIFORNIA BANK OF COMMER
COMMERCEWEST BANK TD
COMMONWEALTH BUSINESS BAN
NEW OMNI BANK NA TD

SAN DIEGO COUMTY CREDIT U
TRI COUNTIES BANK TP
FROVIDENT CREDIT UNION TD
AMERICAN PLUS BANK NA TD
AMERICAN PLUS BANK WA TD
MALAGA BANK FSB TD

HEW OMNI BANK NA TD
WESCOM CENTRAL CREDIT UNI
SUMMIT STATE BANK TD
WESTERN ALLTANCE BANK TD
CATHAY BANK Th
COMMONWEALTH BUSINESS BAN
COMMUNITY 1ST BANK TD
PACIFIC CITY BANK TD
TRANS PACIFIC NATIONAL BA
WILSHIRE BANK TD

MARKET VALUATION REPORT FOR:

MATURITY
12/09/2015
12/03/2015
12/09/201%
12/093/201%
1270972015
12/09/2015
12/09/2015
12/08/2015
12/10/2015
12/10/2015
12/10/2015
12/10/2015
1z/10/z201s5
12/10/2015
12/10/2018
12/10/2015
12/10/2015
1z/11/2018
12/11/2015
12/11/201%
lz/11/201%
12/11/2015
12/11/2015
12/11/2015
12/16/2015
12/16/2015
12/16/2015
12/17/2015
1241172015
12/17/2015
12/17/2015
12/17/2015
12/18/2015
12/18/201%
12/18/2015
12/18/2015
12/18/2015
12/18/2015
12/18/2015
12/18/2015

OFFICE QF THE STATE TREASURER

Qoo o D Do oo QoD O 0o 00 0o C0C 0o 0o00o o0 00009000 Q000 0o 0

100400
Lilzo0400

120000

.nDAROQA
.0ab00ad
.OBOOOG

CHOOCO

. 060000
.11000g
.11008490

DEDOGG

LDBRAGD
LDHOQO0
.02000¢

CHOGO0

.DBOOGT
060000
.110000
.050000

spielefedi]

030000
.070800
. 070000
.070000
.110000
_D8000D
JO60000
.130000
_164000
. 490000

garaoa
470000

.140000

lanaogd

.100800
. 0BOOLD
.1g0000

..080000

.114000
LG80000

09 /30/2015
PAR VALUE ROOK VALUE
20,000,000.00 20,000, 008 . 00
15, 000,000.00 15,000, 000,00
20,000,000.00 20, 000, 000.00
25,000, 000.00 25, 000, 000.00
20,000,000.00 20,0048, 000.00
25,000,000.00 25, 308, 000,00
5,000,000.00 5,000,000.00
39,000,000.00 19, 000,000.00
4,504, 000,00 4,500,000.00
§,000,000.00 5,000, 600,00
5, 000,000.00 5,000,000.00
1,500,000.00 1,500,000.00
20,000,000.00 20,000, 000.00
5,000,000.00 5,000, 004,00
50,000,000.00 50,000, DOD. Q0
20,000,000.00 20, BO0, 000,00
10,000,000.00 10,000, 300,00
20,000,000, 00 20,000, 000.00
100,000,000.00 100,000, 000.00
75,000, 000.00 75,000, 000.00
10,000,000.00 10,000, 000.00
5,000,000.00 5,000, 000.00
5,000,000, 00 5,000,000.00
2,000,000.00 2,000,000.00
50,000, 000.00 50,000,000, 00
45,000, 000.00 45,000, 000, 40
20,000,000, 00 20,000,000, 00
2,000,000.00 2,000,000.00
240, 000 GD 240,000.00
10,000, 000.00 10,000,4000.00
5.000,000.00 5, 000,000.00
50, 00, 000.00 50,000, 000.00
7,000,000.00 7,000, 000.00
50,000,000.00 50,000, 00000
50,000,000.00 50,000, 000.400
5,000,000.890 5,000, 000.00
2,000,000 00 2,000,000.00
20,000, 000.00 20,000,000, 00
3,000,000.00 3,000,000.00
2%, 000,000.00 29, 000,000.00

- 0geoe00a000
L 000040480000
.00o00onoGo
.noooooooon
.00000a0000
.000000000R0
_bogooooooo
.0ooooaooop
.opgooaonopo
R eleelalolelelelele]
.0oooQopobon
.0ooooaonnD
.oooogonnon
.00o0000CooD
LOooooanRLD
Neleleleleloleiigeie]
Belielsloleleiutili]
[l e elolikiied]
- 0000000000

o e

.00QDOoOGLDD
.0RO0QOCRED
.0pOOOORnoD
Wshlsfshldeleele
0000000000
.0D00Og0non
,0000000000
.0000000000
oooogaoono
0000000000
0000000000
. 0800400000
LGO00000000
. 0000000000
L BO0BR00000
4a00000000
el eTelolehilitiln}
1.0000000000
1.0000000000
1.0000000000
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.oeonoooRono

SOURCE

Page# 27

FAIR VALUE

20, 000, 000, 00
15, 304, 000.00
20,000,000.00
25,000,000.00
20,000,000.00
25,000,000.00
5,000,000.00
39,000,000.00
4,500,000.00
5,000,000.00
5,000,000.00
1,500,000.00
20,000,000.00
5,000, 000,00
50,000,000, 00
20,000, 000.00
14, 000, 000.00
24, 000, 000. 00
1ada, 000, 000, 00
75,000, 000,00
16,000, 000.00
g, 400, 0000
5,000, 000. 00
2,000, 000.00
50,000,000.00
45,000, D00, 00
20, 000, 600, 00
2,000, 000,00
240, 000.00
10,000, 000.00
5,000, 000,00
50,000, 000.00
7,000,000.00
50,000,000.00
50,000,000.00
%,000,000.00
2,000,800.00
20,000,000.00
3,000,000.00
29,000,000.00




SYS042786
SYSD42790
SYER42791
3Y8042795
SYS042572
SY5042577
5YS042580
SYS5042796
SYS042588
SYS5042569
SYSD42592
SYS042601
BYEDL2607
SYS5042608
SYS042610
SYS3042611
SYSD4E612
SYS042614
SYS042616
8YS042633
SYRO42636
SY5042637
SYS042639
SYS042643
SYS042648
SYSD42550
SYS5042651
SYED42652
SYS042655
SYS042658
SYL04265%
SYS042661
SYSD42663
5YS042643
SYS042664
5YS042678
HYEO042689
SYS42692
SYSD42845
SYS042709

SECURITY NAME

WOORI AMERICA BANK TD
BANX OF SAN FRANCISCO TD
COMMONWERLTH BUSINESS BAN
STERRA VISTA BANK 'TD
CTBC BANK CORP {USA} TD
COMMUNITY BUSINESS BANK T
OFEN BANK TD

SAFE CREDIT UNION TD
TRAVIS CREDET UNION TD
WESTERN ALLIANCE BANK TD
METROFOLITAN BANE TD
COMMUNITY BANK TD

SOMMIT STATE BANK TD
CALIFORNIA BANK OF COMMER
CTEC BANK CORP {USA) TD
EAST WEST BRNX TD
METROFOLITAN BANX 'ID
SUMMIT STATE BANK TD
BENEFICIAL S$TATE BANK TD
PROVIDENT CTREDIT UNION T
BENEFICIAL STATE BANK TD
CATHAY BANK 'TD

RIVER CITY BANK TD
PACIFIC WESTERN BANK TD
BANC OF CALIFCRNIA HA TD
CTBC BANY CORP (USA] TD
AMERICAN RIVER BANK TD
CITIZENS BUSINESS BANK TD
COMMUNITY 1ST BANE TD
METROPOLITAN BANK TD

OP{JS BANK TD

CITIZENS BUSINESS BANK TD
51ERRA VISTA BANX TD
DANK OF THE WEST Th

JANMI BANX TD

GFEN BARNK TD

WESTERN ALLIANCE BANK TD
COMMUNTTY BANK TD
WESTERN ALLIANCE BANK TD
AMERICAN PLUS BANX NA TD

MARKET VALUATION REPORT FOR:

MATURITY
12/18/201%
12/18/2015
12/18/201%
12/18/201%
0r/D6f2B1E
01/06/2016
0L/06/2016
0L/06/2016
0L/07/2016
01/07/2016
01/08/2018
01/13/2018
01/13/2016
01/14/2018
01/14/2016
01/1a/2016
01/14/2016
01/14/2016
01/15/201¢
a1/21/2018
01/22/2016
0172272016

01/22/2018"

01/21/2016
41/28/2016
01/28/2016
01/29/201%
01/25/2016
pl/z2a/2016
01/249/2016
B1/29/2016
02/ /83/2016
02/02/2016
02/04/2016
02/04/2016
02/10/2018
02/117/2016
02/12/2016
02/17/201¢6
02/28/3016

OFFICE OF THE STATE TREASURER

.05QGC00
.030000
.030000
.050040
Jllooad
120000
.lz0a00
.0G00040
L1100040
LA30and
1100040
.130004¢
L1l0goa
1500040
.1300400
150000
1300400
.1300848
160000
leldond
L190000
L1s0corn
.1806080
L160000
.120000
170000
.120000
. 180000
3o lvs]
_lreoaod
130000
.150000
L1900404
1804000
L 220600
L 250000
L270000
260000
. 280000
L220000

PAR VALUE

10,000,300, 00
8,000, 000.00
5,000,000.00
1,000, 0800.00

50, 000,000.00
3,000,000.00
2,000, 00000

20,000,000.00

50,000,9000.00

35,000,000 00
1,500, 000.00

25,000, 000. 00
5,000,000.00
5,000, 000.00

50,000,000.00

50,000,000.00
1,000,000.00
9,000,000 00
15,000,000.00

40,000,000, 00
5,000, 000,00

50,000,000.00

15,008, 000. 00

40,000, 000_00

50,000,000, 00

10,000,000.00
2.500,000.00

30,000,000.00
3,000,000.00
2,000,000.00
1%,000.000.00
20,000,000.00
1,500,000.00

134,000,000.00

30,000, 049.490
10,000, 000.00
50,000, 000G, 00
25,000, 000.00
50, 000, 600,00
1,000,000.00

08/30/2015

BOOK VALUE

10,000, 000. 00
g, 060,000, 00
5,000,000, ¢
1,000,000, 00

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

20,000,000, 00

50,000,000, 00

25,000,000.00
1,500,000, 4

25,000,000, ¢4
5, 000,000.00
5,000, 000.00

50,000,000, 00

50,000, 000,00
1,060,000.00
9,000,000, 00

15,000,000, 08

40, 000,000.00
5, 000,000 00

50, 000, 000. 00

15,000, 000.00

40,000, 000, DO

50, 000, 000. 00

10, 000,000.00
2,500,000,00

30.000,000.00
3,000,000.00
2,000, 000.00

10,000, 000, 00

30,000, 600,00
1,500,000.00

134,000,0003.00

30,040,0048.00
10,000,0Q00.00
50, 400G, 000. 00
25,004,000, 00
50,004, 00004
1,004,000.00

PRICE

1.0000000000
1.0000000000
1.0600000060
1.0000000000
1.0000000000
1.0000000000
1.0000000DGD
1.0000000000
1.0000006Q00
1.0000000000
1.0000006000
1.0000006000
1.0000000000
1.0000000000
1.0000006000
1.0000000000
1.0000000000
1.0000000000
1.0000DOBAOO
1.0000000000
1.0000000000
1.000D0ooR00
1.5000000000
1.0000000004
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.000¢040000
1.0000008000
1. GO00D00000
1.0006000000
1.0006000000
1.0000000008
1.0000000000
1.6000000000
1.0000000080:

S0URCE

bageil 28

FAIR VALUE

10,000, 000,00
2,000,000, 00
5,000,000.00
1,000,000.00
50,000,000.00
3,000, 000.00
2,000,000.00
20,000,000.00
50,000,000.00
25,000,000.00

1,500,000.00

25,008, 000.00
5,000,000.00
5,000,000.00

50,000,000.00

50,000, 000.00
1,000,000.00
5,000,000.00

15,000,000.00

40,000, 000.00
5,000, 0080.00

50,000, 000,00

15,000,400.00

a0, 000, 000.00

50,000,000.00

10,008, 000.00
2,500, 000.00

30,000,000.00
3,000,000.00
2,000, 000.00

10, 00¢, 000D, 00

30,000,000.00
1,500,000.00

134,000,000.00

30,000,000.00
10,000,000.00
50,0600, 000.00
25,000,000.00
50,000,000.00
1,0406,000.00




SY5042713
SYS042718
SYE5042753
SYSN4ZTRG
8Y5042761
SYSPZTLE
SY¥YS5042767
5Y504276%
5¥Y5042770
SYSD42YVY
SYS5042781
S5¥Y50427B5
5Y5042786
SYBE042732

Book Value:

AIFR

Book + AIP:

SECURITY NAME

PACIFIC WESTERN BANK TD

METROPCLITAN BANK TD

PROSPECTORS FEDERAL CREDL

OPEN BANK TD

WESTERN ALLIANCE BANK TD

COMMUNITY BARK TD

PACIFIC WESTERN BANK TD

UMPQUA BANK TH

WOORI MMERICA BANK TD

QPEN BANK TD

PACIFIC COMMERCE BANK TD

OPEN BANK TD
UOMPQUA BAWNK TD

HERITAGE BANK OF COMMERCE

5,628,540, 000, 00

5,628,540, 000. 00

057

MARKET VALUATION REPORT FOR:

OFFICE OF THE STATE TRERSURER

MATURITY RATE
paf2af2016  0.220000
02/25/2016  0.230000
03/10/2016  0.230000
03/11/2016  0.280000
03/11/2016 0. 300000
03/16/2016  G.290000
D3/16/2016  0.260000
03/16/2016  0.2B0D00
03/16/2016 p. 280000
03/18/2016  0.270000
03/18/2016  0.290000
03/23/2016 D.120000
03/24/2016  0.150000
03/25/2016  ©.120000
TIME DEPOSIT 254

PAR VALUE

50,000,000.00

1,000,000.00

4,000,000.00

5,0060,000.00
50,000,000.00
35,000,000.00
40,000,000.00
100, 000,000.00
20,0600, 000.00

2,000,000.00
16, 000,000.00
10.000,000.00
20,000,000.00
1%,.0006,000.00

5,62B8,540,000.00

09/30n/2018

BOOK VALUE

S, 000,000,00
1,900,000, 00
4,000, 000,00
5,000,000.00

50,000,000, 00

35,000,000.00

40.000,000.00
100,000,000.00
20,000,000.00

2,000, 000.00

10,000, 000,00

10,000, 000.00

20,000, 000,00

15,000, 004,00

5,628,540,000.00

1.0000000000
1.0000000000
1.0000080000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.0000000000
1.00600000000
1.0080000000
1.000000000D
1.0000000000
1.0000000000
1.0000000000

SOURCE

rageff 2%

FAIR VALDE

50,000, 000.00
1,000,000.00
4,000,000, 00
5,000,000.00

50,000, 000.00

35,000,000.00
40,000, 000.00
109, 000, 000. 00
20,000,000.00

2,0400,000.00
10,000,000.00

10, 000G, 000.00

20,000,000.00

15,000, 000.00

5,628,540,000.00




SECURITY WAME

14500611
1450012
1450013
1450014
1450015
1450016
1450018
1450019
1450020
1450021
1450022
1450023
0780113
1450024
1450025
14500256
1450027
1450028
1450029
1450030
1450031
1450032
1450023
145003%
1450035
1450036
1450037
1450038
1450039
1560001
1560002
1560003
1560004
1560005
1560006

MATURITY
11/20/2015
11/20/2015
11/20/2015
12/11/2015
12/11/2015
12/11/2015
12/11/201%
01/22/2016
01/22/2016
01/22/2016
01/22/2016
02/19/2016
03/18/2016
03/18/20186
03/18/2016
04/15/2016
04/15/2016
04/15/2016
04/15/2016
04/15/2016
04/35/2016
04/15/2016
05/20/2016
05/20/2016
06/17/2016
06/17/2016
06/17/2016
06/17/2016
06/17/2016
07/15/2016
08/19/2016
08/19/2016
09/16/2016
09/16/2016
09/16/2016

OFFICE OF THE S5TATE TREASURER -

MARKET VALUATION REPORT FOR: 09/30/2015

6.26200000
0. 26200000
0.26200000
0.27200000
0.27200000
0.27200000
0.27200000
0.25900000
0.25900000
0.25900000
0.25300000
0.26600000
5.00800000
0.27200000
¢.27200000
0.27800000
0.27800000
0.27800000
0.27800000
0.27800000
0.27800000
0.27800000
0.,25000000
0.29000000
0.29200000
0.2920Q0000
0.29200000
¢.29200000
0.23200000
0.31800000
0.33100000
- .,33100000
0.33600000
0.33800000
0.33600000

PAR/BOCK VALUE

8,313, 000.
6,582,000,
13,508, 000.
1,418,000.
1,355,000.
1,136,000
35,005, 000,
23,458,000,
2,235,000,
1,904,000,
17,558, 000.
1,786,000,
7,195,202,
1,620,000,
1,464,000.
7,507,000,
19,025,000,
8,495,000,
11,711, 000.
17,216,000,
12,858,000,
50, 406,000.
17,167,000.
54,107,000,
11,766,000.
33,024,000.
10,623,000,
28,236,000,
1,028,000,
7,895,000.
8,757, 000.
13,069,000,
1,120,000,
2,529,000
12,481,000,

458, 557,202.

[ T e e e e e T i i o A T o T T e T A

Page # 30

FARIR VALUE
8,313,000.00
6,582, 000.00

13,508, 000.00
1,418,000.00
1,355, 000.00
1,136,000.00

15,005, 000.00

23,458, 000.00
2,235,000.00
1,904, 000.00

17,558, 000.00
1,786, 000,00
7,185,202.41
1,620,000.00
1,464,000.00
7,507, 000.00

18, 025,000.00
§,495,000.00

11,711, 000.00

17,216,000.00

12,858, 000.00

50, 406, 000,00

17,167,000.00

59,107, 000.00

11,766, 000.00

33,024, 000.00

10, 623,000.00

28,236,000.00
1,028,000.00
7,895,000.00
8,757,000.00

13, 069,000.00
1,120, 000.00
2,529,000.00

12,481,000.00

458, 557,202.41




Total

#t of items
Par Value
Bogk Value
Fair value

Accrual

Hook Value
MIF
Hook + AIP

631

67,558,27%,570.
56,433,244,139,
66,551,746,412.

33,405,918,

66,453, 244,139,
767,B06.
66,494,011,945.

o1
37
38
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MAEKET WALUATTON REPORT FOR: 0%9/30/2015
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