
   

    

    

    

    

    

   

    

    

    

    

    

   

    

    

    

    

   

   

 

State of California 
Pooled Money Investment Account 

Market Valuation 
3/31/2016 

Description 
Carrying Cost Plus 

Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest 

United States Treasury:

 Bills 11,410,745,648.58$ 11,428,324,382.05$ 11,433,051,500.00$ NA

 Notes 19,895,104,458.35$ 19,894,615,430.08$ 19,906,919,000.00$ 27,575,588.00$ 

Federal Agency:

 SBA 652,389,707.86$ 652,377,032.02$ 644,595,522.94$ 830,290.94$ 

MBS-REMICs 67,195,956.41$ 67,195,956.41$ 71,568,446.72$ 318,368.46$ 

Debentures 980,003,053.62$ 980,000,442.51$ 980,561,200.00$ 1,159,694.90$ 

Debentures FR -$ -$ -$ -$

 Discount Notes 6,386,297,958.28$ 6,395,635,458.25$ 6,396,175,500.00$ NA

 GNMA -$ -$ -$ -$ 

Supranational Debentures 350,136,669.79$ 350,136,669.79$ 350,709,000.00$ 454,512.50$ 

CDs and YCDs FR 300,000,000.00$ 300,000,000.00$ 300,000,000.00$ 381,190.56$ 

Bank Notes 200,000,000.00$ 200,000,000.00$ 200,000,000.00$ 387,333.33$ 

CDs and YCDs 10,550,003,344.94$ 10,550,003,344.94$ 10,549,420,471.66$ 13,218,388.84$ 

Commercial Paper 4,692,552,222.25$ 4,696,239,430.61$ 4,696,381,138.89$ NA 

Corporate:

 Bonds FR -$ -$ -$ -$

 Bonds -$ -$ -$ -$ 

Repurchase Agreements -$ -$ -$ -$ 

Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 5,647,440,000.00$ 5,647,440,000.00$ 5,647,440,000.00$ NA 

AB 55 & GF Loans 6,030,937,000.00$ 6,030,937,000.00$ 6,030,937,000.00$ NA 

TOTAL 67,162,806,020.08$ 67,192,905,146.66$ 67,207,758,780.21$ 44,325,367.53$ 

Fair Value Including Accrued Interest $ 67,252,084,147.74 

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 (1.00022106). 
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 $20,004,421.19 or $20,000,000.00 x1.00022106. 
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