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February 2018 Statement

Account Summary
0.00 Beginning Balance: 10,336,469.36
10,336,469.36

Total Deposit:
Total Withdrawal: 0.00 Ending Balance:
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STATE OF CALIFORNIA I
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PMIA Performance Report LAIF Performance Report
Average Quarter Ending 12/31/17
S Quarter.to | Maturity

. pate | Daily Vield* ‘DateYield |  (indays) Apportionment Rate: 1.20%
02/05/18 1.40 1.36 180 Earnings Ratio: .00003301121703481
02/06/18 1.40 1.36 179 Fair Value Factor: 0.998093529
02/07/18 1.40 1.36 178 Daily: 1.30%
02/08/18 1.41 1.36 179 Quarter to Date: 1.18%
02/09/18 1.41 1.36 180 Average Life: 186
02/10/18 1.41 1.36 180
02/11/18 1.41 1.36 180
02/12/18 1.41 1.36 178
02/13/18 1.41 1.37 178
02/14/18 1.41 137 177 PMIA Average Monthly
02/15/18 1.42 1.37 176 Effective Yields
02/16/18 1.41 1.37 176
02/17/18 1.41 1.37 176 Feb 2018 1.412
02/18/18 1.41 1.37 176 Jan 2018 1.350
02/18/18 1.41 1.37 176 Dec 2017 1.239
02/20/18 1.42 1.37 172
02/21/18 1.42 137 170
02/22/18 1.42 1.37 168
02/23/18 1.43 1.38 167
02/24/18 1.43 1.38 167 Pooled Money Investment Account
02/25/18 1.43 1.38 167 Portfolio Composition
02/26/18 1.43 1.38 163
02/27/18 1.43 1.38 166 02/28/18
02/28/18 1.46 138 172 $76.4 billion
03/01/18 1.48 1.38 181 c )

ommercial Loans
03/02/18 1.48 1.38 182 Paper o1
03/03/18 1.48 138 182 11.59% e
03/04/18 1.48 1.39 182
03/05/18 1.48 1.39 179 Time Deposits
03/06/18 1.48 1.39 178 6.68%
03/07/18 1.48 1.39 177

*Daily yield does not reflect capital gains or losses Treasuries

43.99%
View Prior Month Daily Rates

Certificates of
Deposit/Bank
Notes
20.36%

Mortgages

A ies
gencie 0.04%

16.43%

Based on data available as of 3/8/2018



State of California
Pooled Money Investment Account
Market Valuation
2/28/2018

Carrying Cost Plus

 FairValue  Accrued Interest

Accrued Interest Purch.
United States Treasury:
Bills $ 15,733,656,226.01 | $ 15,803,795,500.00 NA
Notes $ 17,861,298,987.71 | $ 17,729,214,500.00 | $ 33,929,220.00
Federal Agency:
SBA $ 837,237,284.14 | $ 828,627,711.64 | $ 1,052,589.60
MBS-REMICs $ 31,409,462.79 | $ 32,174,485.98 | § 146,905.19
Debentures $ 1,478,495,535.45 | $ 1,467,815,100.00 | § 4,801,190.30
Debentures FR $ - $ - $ -
Debentures CL $ 250,000,000.00 | § 245,698,000.00 | $ 1,128,903.00
Discount Notes $ 9,483,269,721.98 | $ 9,509,738,500.00 NA
Supranational Debentures $ 449,437,605.26 | $ 446,037,000.00 | $ 1,556,113.00
Supranational Debentures FR | § 50,000,000.00 | $ 50,064,000.00 | $ 111,315.11
CDs and YCDs FR 3 425,000,000.00 1 $ 425,000,000.00 | $ 1,356,241.74
Bank Notes $ 900,000,000.00 | $ 898,827,583.76 | § 2,193,722.23
CDs and YCDs 3 14,225,000,000.00 | $ 14,213,422,342.26 | $ 40,574,625.03
Commercial Paper $ 8,856,111,5627.82 | $ 8,874,362,173.62 NA
Corporate:
Bonds FR $ - $ - 5 -
Bonds $ - $ - $ -
Repurchase Agreements 3 - S - $ -
Reverse Repurchase $ - 3 - $ -
Time Deposits $ 5,098,740,000.00 | $ 5,098,740,000.00 NA
AB 55 & GF Loans $ 693,260,000.00 | $ 693,260,000.00 NA
TOTAL $ 76,372,916,351.16 | $ 76,316,776,897.26 | $ 86,850,825.20
Fair Value Including Accrued Interest $ 76,403,627,722.46

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




