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State of California

Pooled Money Investment Account

Market Valuation
3/31/2015

Carrying Cost Plus

Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest

United States Treasury:

Bills $ 9,935,849,217.25 | $ 9,941,554,440.76 | $ 9,942,404,000.00 NA

Notes $ 17,813,380,152.91 | $ 17,810,620,708.18 | $ 17,835,471,000.00 | $ 24,369,871.50
Federal Agency:

SBA $ 585,278,270.34 | $ 585,278,270.34 | $ 580,189,188.77 | $ 519,916.09

MBS-REMICs $ 96,154,707.08 | $ 96,154,707.08 | $ 103,062,066.26 | $ 457,548.05

Debentures $ 1,759,446,063.01 | $ 1,759,433,910.23 | $ 1,759,796,850.00 | $ 1,355,341.71

Debentures FR $ - $ - $ - $ -

Discount Notes $ 2,496,782,118.01 | $ 2,497,274,472.16 | $ 2,497,375,000.00 NA

GNMA $ - $ - $ - $ -
Supranational Debentured $ 450,235,913.36 | $ 450,189,038.36 | $ 450,574,500.00 | $ 493,156.50
CDs and YCDs FR $ - $ - $ - $ -
Bank Notes $ 600,000,000.00 | $ 600,000,000.00 | $ 599,891,264.27 | $ 359,638.90
CDs and YCDs $ 11,600,035,984.54 | $ 11,600,003,540.10 | $ 11,596,598,687.25 | $ 6,647,722.21
Commercial Paper $ 5,347,393,111.11 [ $ 5,348,545,722.19 | $ 5,347,673,166.68 NA
Corporate:

Bonds FR $ - $ - $ - $ -

Bonds $ - $ - $ - $ -
Repurchase Agreements | $ - $ - $ - $ -
Reverse Repurchase $ - $ - $ - $ -
Time Deposits $ 5,170,540,000.00 | $ 5,170,540,000.00 | $ 5,170,540,000.00 NA
AB 55 & GF Loans $ 6,634,903,755.13 | $ 6,634,903,755.13 | $ 6,634,903,755.13 NA
TOTAL $ 62,489,999,292.74 | $ 62,494,498,564.53 | $ 62,518,479,478.36 | $ 34,203,194.96
Fair Value Including Accrued Interest $ 62,552,682,673.32

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

The value of each participating dollar equals the fair value divided by the amortized cost (1.000383728).
As an example: if an agency has an account balance of $20,000,000.00, then the agency would report its
participation in the LAIF valued at $20,007,674.57 or $20,000,000.00 x 1.000383728.
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