
  
      

 

          

             

 

                          

                              

                   

                           

                           

           

            

            

                            

                           

             

         

             

             

             

             

              

                            

            

     

   

       
         

        
              

      

 
  

  

Carrying Cost Plus 
Description Accrued Interest Purch. Amortized Cost Fair Value Accrued Interest 

1* United States Treasury: 

Bills 12,823,871,548.59 $ 12,920,450,177.77 $ 12,994,847,000.00 $ NA 

Notes 33,119,951,799.65 $ 33,113,778,380.29 $ 33,687,518,000.00 $ 140,637,607.00 $ 

1* Federal Agency: 

SBA 525,135,261.64 $ 525,135,261.64 $ 522,232,337.71 $ 880,056.18 $ 

MBS-REMICs 18,063,052.24 $ 18,063,052.24 $ 19,088,647.00 $ 84,337.25 $ 

Debentures 2,105,162,090.64 $ 2,105,042,298.98 $ 2,132,896,450.00 $ 10,524,714.25 $ 

Debentures FR -$ -$ -$ -$ 

Debentures CL 925,000,000.00 $ 925,000,000.00 $ 929,988,750.00 $ 3,544,917.00 $ 

Discount Notes 17,515,361,340.24 $ 17,575,787,257.02 $ 17,620,985,750.00 $ NA 

1* Supranational Debentures 714,280,614.68 $ 714,249,336.90 $ 721,116,650.00 $ 2,940,049.25 $ 

1* Supranational Debentures FR 200,158,861.65 $ 200,158,861.65 $ 200,117,030.04 $ 608,243.35 $ 

2* CDs and YCDs FR 300,000,000.00 $ 300,000,000.00 $ 299,053,000.00 $ 292,521.92 $ 

2* Bank Notes 500,000,000.00 $ 500,000,000.00 $ 500,078,465.32 $ 4,119,416.67 $ 

2* CDs and YCDs 13,300,000,000.00 $ 13,300,000,000.00 $ 13,305,153,219.71 $ 66,002,000.01 $ 

2* Commercial Paper 10,115,069,047.16 $ 10,145,768,286.22 $ 10,145,738,569.17 $ NA 

1* Corporate: 

Bonds FR -$ -$ -$ -$ 

Bonds -$ -$ -$ -$ 

1* Repurchase Agreements -$ -$ -$ -$ 

1* Reverse Repurchase -$ -$ -$ -$ 

Time Deposits 5,331,990,000.00 $ 5,331,990,000.00 $ 5,331,990,000.00 $ NA 

AB 55 & GF Loans 624,194,000.00 $ 624,194,000.00 $ 624,194,000.00 $ NA 

TOTAL 98,118,237,616.49 $ 98,299,616,912.71 $ 99,034,997,868.95 $ 229,633,862.88 $ 

Fair Value Including Accrued Interest 99,264,631,731.83 $ 

* Governmental Accounting Standards Board (GASB) Statement #72 

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

State of California 
Pooled Money Investment Account 

Market Valuation 
3/31/2020 

The value of each participating dollar equals the fair value divided by the amortized cost (1.007481015). 
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 $20,149,620.31 or $20,000,000.00 x 1.007481015. 
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