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Effective Transaction Tran Confirm
Date Date Type Number

Tran Type Definitions

ATTACHMENT A

www.treasurer.ca.gov/pmia-laif/laif.asp
November 15, 2018

PMIA Average Monthly Yields

Account Number:
80-30-001

October 2018 Statement

Authorized Caller Amount

10/15/2018 10/12/2018 QRD 1585911 SYSTEM 56,638.15

Account Summary

Total Deposit: 56,638.15 Beginning Balance: 10,424,157.09
Total Withdrawal: 0.00 Ending Balance: 10,480,795.24
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PMIA Performance Report LAIF Performance Report
Average Quarter Ending 09/30/18
Quarter to Maturity
Date Daily Yield* | Date Yield (in days) Apportionment Rate: 2.16%

10/08/18 2.12 2.12 202 Earnings Ratio: 0.00005909460836489
10/09/18 2.12 2.12 202 Fair Value Factor: 0.997832404
10/10/18 2.13 2.12 202 Daily: 2.09%
10/11/18 2.14 2.12 203 Quarter to Date: 2.00%
10/12/18 2.14 2.12 202 Average Life: 193
10/13/18 2.14 2.12 202
10/14/18 2.14 2.13 202
10/15/18 2.14 2.13 200
10/16/18 2.15 2.13 198
10/17/18 2.15 2.13 198 PMIA Average Monthly
10/18/18 2.16 2.13 197 Effective Yields
10/19/18 2.16 2.13 197
10/20/18 2.16 213 197 Oct2018  2.144
10/21/18 2.16 2.13 197 Sept 2018  2.063
10/22/18 2.16 2.14 199 Aug 2018  1.998
10/23/18 2.16 2.14 200
10/24/18 2.16 2.14 202
10/25/18 2.16 2.14 200
10/26/18 2.16 2.14 201
10/27/18 2.16 2.14 201 Pooled Money Investment Account
185;2;12 ;15’ g'ij ;8; Portfolio Composition
10/30/18 2.17 2.14 201 09/30/18
10/31/18 2.19 2.14 201 $88.3 billion
11/01/18 2.19 2.15 206 Commercial
11/02/18 2.19 2.15 206 Paper  Loans
11/03/18 2.19 2.15 206 724% 090%
11/04/18 2.19 2.15 206 Time Deposits
11/05/18 2.19 2.15 205 SiE5%
11/06/18 2.19 2.15 205
11/07/18 2.19 2.15 203

*Daily yield does not reflect capital gains or losses

View Prior Month Daily Rates

Certificates of

Deposit/Bank
Notes Treasuries
19.05% 49.98%

Agencies
17.11%

Percentages may not total 100%, due to rounding.

Based on data available as of 11/7/2018
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10/31/2018
Carrying Cost Plus
Description Accrued Interest Purch. Fair Value Accrued Interest
United States Treasury:
Bills $ 17,455,024,268.51 | $ 17,590,661,500.00 NA
Notes $ 27,165,642,530.10 | $ 27,036,575,000.00 | $ 101,372,864.00
Federal Agency:
SBA $ 759,012,317.81 | $ 750,559,235.41 | $ 1,428,967.80
MBS-REMICs $ 26,546,569.46 | $ 26,844,576.73 | $ 124,028.78
Debentures $ 2,017,318,359.12 | $ 1,998,985,250.00 | $ 10,019,535.60
Debentures FR $ - $ - $ -
Debentures CL $ 100,000,000.00 | $ 99,266,500.00 | $ 198,125.00
Discount Notes $ 10,436,588,639.07 | $ 10,486,381,250.00 NA
Supranational Debentures $ 489,118,743.08 | $ 485,932,100.00 | $ 1,649,223.50
Supranational Debentures FR | $ 150,344,087.56 | $ 150,685,622.19 | $ 146,144.03
CDs and YCDs FR $ 425,000,000.00 | $ 425,000,000.00 | $ 965,787.20
Bank Notes $ 950,000,000.00 | $ 949,040,182.10 | $ 5,980,111.11
CDs and YCDs $ 12,900,000,000.00 | $ 12,892,730,397.36 | $ 62,387,819.44
Commercial Paper $ 6,157,871,930.56 | $ 6,177,001,763.89 NA
Corporate:
Bonds FR $ - $ - $ -
Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ =
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,922,240,000.00 | $ 4,922,240,000.00 NA
AB 55 & GF Loans $ 724,291,000.00 | $ 724,291,000.00 NA
TOTAL $ 84,678,998,445.27 | $ 84,716,194,377.68 | $ 184,272,606.46
Fair Value Including Accrued Interest $ 84,900,466,984.14

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






