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Date: April 18, 2013
To: Pooled Money Investment Board
From: William T. Dowell, Director

Investment Division
Subject: Chapter 783 Quarterly Report

Chapter 783, Statutes of 1995 (SB 564), requires the Treasurer to submit a quarterly
report on the resources of the Pooled Money Investment Account (PMIA) to the
Pooled Money Investment Board (PMIB). This report must be transmitted to the
PMIB within 30 days of the close of a quarter and must contain the following
information:

1. The type of investment, name of issuer, date of maturity and the par and dollar
amount of each security, investment and money within the treasury (i.c., the
investment portfolio and demand accounts of the PMIA).

1o

The weighted average maturity of the investments within the treasury.

3. Any funds, investments, or programs, including loans, under the management of
contracted parties.

4. The market value as of the date of the report (quarter-cnd), and the source of this
valuation for any security within the treasury.

5. A statement of Compliance with the Investment Policy.

The information required by this statute is contained in the two sections following
the cover memo:

Section I contains: (1) a summary of the PMIA resources, including the investment
portfolio size and average life and the amount of demand account bank balances; and
(2) an analysis of the PMIA investment portfolio by type of investment.

Section II contains: (1) a summary of market valuations by security type: and (2) a
detailed listing of the PMIA portfolio holdings, including the investment type, name
of issuer, par value, book value, market value and the source of the market value for
each security held in the portfolio at quarter-end.



Compliance with Investment Policy

Pursuant to Chapter 783, Statutes of 1995, I confirm, to the best of my knowledge
and belief, that during the quarter ended March 31, 2013, all investments made on
behalf of the Pooled Money Investment Account complied with the guidelines and
provisions of the “Investment Policy for the Pooled Money Investment Account™ and
there were no funds, investments, or programs, including loans, that were under the
management of contracted parties.
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William T. Dowell






POOLED MONEY INVESTMENT ACCOUNT

SUMMARY OF RESOURCES

March 31, 2013

(Dollars in thousands)

Portfolio Amount

Effective Yield 0.274%
Quarter-to-date Yield 0.290%
Year-to-date Yield 0.328%
Average Life (in days) 213

Demand Bank Account Balances

Total PMIA Resources

$ 58,740,774
$ 1,411,043
$ 60,151,817




POOLED MONEY INVESTMENT ACCOUNT

ANALYSIS OF THE PORTFOLIO

March 31, 2013

(Dollars in thousands)

Type of Security Amount Percent
Governments
Bills $ 21,165,387 36.03%
Bonds 0 0.00%
Notes 14,733,700 25.08%
Strips 0 0.00%
Total Governments $ 35,899,087 61.11%
Federal Agency Debentures $ 1,574,566 2.68%
Certificates of Deposit 6,050,035 10.31%
Bank Notes 0 0.00%
Bankers Acceptances 0 0.00%
Repurchases 0 0.00%
Federal Agency Discount Notes 6,193,550 10.54%
Time Deposits 4,339,640 7.39%
GNMAs 1 0.00%
Commercial Paper 3,349,197 5.70%
FHLMC / REMICS 222,647 0.38%
Corporate Bonds 0 0.00%
AB 55 Loans 280,579 0.48%
GF Loans 431,500 0.73%
NOW Accounts 0 0.00%
Other 399,972 0.68%
Reverse Repurchases 0 0.00%
Total, All Types $ 58,740,774 100.00%







Pooled Money Investment Account

State of California

Market Valuation

03/31/13

Carrying Cost Plus

Description Accrued Interest Purch. Fair Value Accrued Interest

United States Treasury:

Bills $ 21,165,387,450.46 | $ 21,185,525,200.00 NA

Notes $ 14,733,699,502.59 | $ 14,770,548,500.00 | $ 16,932,798.50
Federal Agency:

SBA $ 524,324,861.45 | $ 523,724,167.09 | $ 531,099.13

MBS-REMICs $ 222,646,880.61 | $ 241,956,434.99 | $ 1,064,470.37

Debentures $ 1,050,241,287.46 | $ 1,050,972,000.00 | $ 1,745,946.00

Debentures FR $ - $ - $ -

Discount Notes $ 6,193,549,777.78 | $ 6,199,101,000.00 NA

GNMA $ 1,353.93 | $ 1,365.19 | $ 14.06
IBRD Debenture $ 399,971,694.00 | $ 400,828,000.00 | $ 583,332.00
IBRD Deb FR $ - $ -
CDs and YCDs FR $ 400,000,000.00 | $ 400,000,000.00 | $ 254,511.11
Bank Notes $ - $ - $ -
CDs and YCDs $ 5,650,034,759.91 | $ 5,647,574,286.13 | $ 1,747,444.45
Commercial Paper $ 3,349,197,409.73 | $ 3,348,966,798.61 NA
Corporate:

Bonds FR $ - $ - $ -

Bonds $ - $ - $ -
Repurchase Agreements $ - $ - $ -
Reverse Repurchase $ - $ - $ -
Time Deposits $ 4,339,640,000.00 | $ 4,339,640,000.00 NA
AB 55 & GF Loans $ 712,079,191.43 | $ 712,079,191.43 NA
TOTAL $ 58,740,774,169.35 | $ 58,820,916,943.44 | $ 22,859,615.62
Fair Value Including Accrued Interest $ 58,843,776,559.06

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

MAREET VALUATION REPORT FOR: 03/31/2011

HATURITY

04./04/2012
05/02/2013
05/30/2013
0&f20/2013
D&/27 /2013
oafaa/a013
08/19/3013
18/17/2013
11/14 /2012
12/13/20113
o1/0%/3014
0z2/06/2014
03/06/3014

TREAEURY BILL

0. 000000
0. 000000
0. 000000
0. 000000
0. 000000
0.000000
0.000000
0.000000
o.poonon
0.000000
o.000000
“0.000000
o.o00000

FAR VALUE
1,200, 000, 000. 00
1,200,000,000.00
2,800, 000, 000. 00
1,500, 000,000.00
1,000, 000, 000. 00
1,800,000,000.00
1,750, 000, 000.00
1,545, 000, 000. 00
1,900, 000,000.00

850,000, 000. 00
1,%00, 000, 000. 08
1,050,000, 000.00
1,400,000, 000.00

13 21,19%,000,000.00

1,197,957, 666.60
1,197,.929,.236.12
2,496,418,2223. 14
1,499,352,138.686
7.595, 955, 138.98
1,796.925,993.08
1,747,071,595.85
1,542, 168,205.25
1,096,831,104.16

B4B,E19, 185.43
1,498,018, 666.70
1,048,613,236.09
1,398,135,861.20

21,168, 187, 450 46

1.0000000000
0.9999600000
0. 9992000000
0. 99FBE00000
0.9558300000
0.9956400000
0.9995100000
0.9%54600000
0.9993100000
0.9992200000
0.9951000000
0.9989400000
0. 9988000000

ECURCE

CITIBANK
CITIRANK
CITIBANK
CITIBANE
CITIBANK
CITIRANK
CITIBANE
CITIBANK
CITIBRNE
CITIBAMNE
CITIBANKE
CITIBANE
CITIBRNE

FageR 1

FAIR VALUE
1,200,000,.000.00
1,198,952, 000.00
2,499,750, 000. 00
1,495,790, 000,00
2,559,450, 00000
1,799,352, 000.00
1,749,142,500.00
1,544,16%,700.00
1,898, 609,000.00

#249,337,000.00
1,498,850, 000. 00
1,048,887,000.00
1,398,320,000.00

21,18%, 529, 200,00
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OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR:

cusip SECURITY MNAME MATURITY RATE
¥12RIH0EI U 5 TREAS MNOTE 04f30/2003 0.625000
913878026 U 5 TREAS WOTE 05/31/2013 0.500000
BIARIMENZ U & TREAS WOTE 10/31/2013 0.250000
912828RN2 U 5§ TREAS MOTE 12/31/2013 0.125000
§12828P07 ! § TRERS MWOTE 01/15/3014 1.000000
512828P47 U & TREAS MWOTE 03/15/2014 1.250000
$128205HWL U 5 TREAS NOTE 05/31/2014 0.250000
9128268052 U § TREAF NOTE 06/15/2014 0.750000
912MIARGT U 8 TRERS HOTE 09/15/2014 0.250000
Q17RZARVA U B TREARE NOTE 12715/2014 0.250000
51297288K7 U 8 TREAS MNOTE 03/15/200%  0.375000
91282858US U 5 TREAS HOTE 05/15/201%  0.250000
912828524 U 5 TREAS HOTE 06/15/2015 0.375000
91283853 U 8 TREAS WOTE e1/15/2016 0.375000
91ZEIEM0 U 8 TREAS NOTE 02/15/2016 0.375000
P1ZRIAUST U § TREAS NOTE 03/15F2016 0.375000

Book Value:
AIP

Boaok & RIP:

018 - TREASURY HOTE
14,733,469,530.2%8
229,972.34

14,733, 699,.502.5¥9

2.300.000.000.00
1,200,000,000.00
400, 000,000.00
&00,000,000,00
SO0, 000,000, 00
100,000, 000,00
1,360,000,000.00
800,000, D00, 0D
2,150,000,000.00
2,600,000,000,00
S00,000,000.00
500,000,000.00
1,200,000, 000.00
100,000,000.00
100,000,000.00
200,000, 000 .00

0373172013

BOOX VALUE

LT T T

2.300.086,784.70
1,200,138, 791.92
400, 046,095,582
£05,419,141.68
498,721 ,276.30
299,841,552, 96
1,299,424, 320.48
o0, 430,108 . 00
2.144,972,916.91
2.594.097.537.78
497,944,834 .44
499,451,334.58
1,199,448, 630.24
99,830, 518.36
99,850.171.24
199.765.414.74

16 14,750,000,000.00 14,733,469,530.25

PRICE
1.0003%00000
1.0007400000
1. 0008600000
0.9988400000
1. 0067200000
1.0103100000
1.0007000000
1.0066800000
1.0005100000
1.0003900000
1.0023800000
0.9995300000
1.0021100000
1.0010200000
1.0006300000
1.0006300000

VAL ACCRUED
0.00262431
0.00167582
0.00184572
0.00031423
0. 002093945
0.00057745
0.00083721
0.00220467
0.00011347
0.00073489
0.00017323
0.000%4623
0.00110234
0.0007B723
0. 00046616
0.00017323

SOURCE

CITIRANK
CITIBANE
CITIBANE
CITIBANK
CITIBANK
CITLBANE
CITIBANE
CITIBANE
CITIBANE
CITIBANK
CITIBANK
CITIRAKK
CITIBANK
CITIBANK
CITIBAME
CITIBANK

FAIR VALUE
2.300.897.000.00
1,200,888, 000.00
400, 264.000.00
555,504, 000.00
503, 360, 000.00
303,093,000.00
1,300,%910,000.00
BOS, 344,000, 00
2,.151.0596.500.00
2.601.084.000.00
501,190, 000.00
499,765, 000.00
1,202,512, 000.00
100,102, 000.00
100,063, 000.00
200,126, 000.00

14,770,548, 500.00

Pagell 2

ACCRUED INT
6.035.913. 00
2,010, 984.00

415, 888.00
18B.538.00
1,049, 725 00
173,235.00
1,089, 283,00
1,763,736.00
248,303 .50
1.910,714.00
BE, 61500
473,065.00
1,322, BOB. 00
T8, 72%. 00
48, 616.00
34, 646,00

16,932,798.50



CUsIP

BI1G4ABAYE
BI164BEGT
RI1RACARY
Bl154CRI4
BEI1GACK2G
§3164CLH2
BEI1G4CHEY
RI164KPAS
BI1G4ENES
LESEL A ]
BI164D5R3
RI164DVA4
RE11840XA2
RI1164DXPD
BILGADXTS
BI154DYED
R3I164DZ65
#3116402W2
BI1G4D2T7
831640400
BI164DI56
B3164D5T2
R1154D3V0
BI1GADEGE
BI164DE2Y
BI1G64EDF]
B3164EBLD
B3164EDVE
Bi1164EEL®
Ril64EFi6
BILE4ENTA
EIl64ESHE
BEI1ESETVE
BA1EAELNS
RIVGAEVET
BILE4AEWDT
BA184EHNE
BEI1E4EXAD
83164RZE0
BILG4AEING

SECURITY NAME

SBA POOL #501735
SBA POOL #501771
SHA POOL #501831
EBA POOL HS01B858
SBA POOL #W502113
EBA POOL NS021218
SBA POOL RS02194
SRA POOL RSOBS17
EBA POOL HSOBS11
EBA POOL WS0BTEZ
EEA POOL #S03243
EBA POOL H503309
EBA POOL #503373
ERR POOL H5013184
EBA POOL HSD3402
SBA POOL #503413
SBA POOL HS031465
SBA POOL #501457
SBA PODL WS503466
EBA POOL #50351%9
SBA POOL H503509
SBA PODL HS501558
ERR POGL 8503513
SBA POOL AS503571
SBA POOL #503588
SBA POOL #503618
SBA POOL HS503641
SBA POOL H503716
SEA POOL HS03753
SRR POOL WS03THE
ShA POOL BS04016
REA POOL WS504133
EBA PODL HSO4164
BBA POOL #S04189
SEBA POOL HS04325
ERR POOL HS504243
ERA POOL US043248
Epn POOL HS504273
SBA POOL 85504341
SBA POOL E504381

FR

3 3

OFFICE OF THE STATE TREAEURER

MAREET VALUATION REPORT FOR: 03/31/2013

MATURITY

03 /2572017
04/26,/2017
o4/35/2017
0B/S25/2017
01/25/2018
01/25/2018
03/26/2018
05/25/2018
03/25,/2018
16/28/201%
02/25/2021
05/25/2021
06/25 /2021
06/25 /2021
07/25/2021
DB/25/ 2031
03/25/2021
09/25/2021
10/25/2021
11/25/2021
12/25/2021
12/25/2021
01/25/2023
01/25/2022
01/28/2022
022572022
ozfas/2022
05/25/2023
05/315/2033
05/25/2023
01/25/2023
05/25/2023
06/28/2023
oBf25/2023
08/25/2023
09,/25/2023
09,/3%5/2023
10/28 /2023
12/25/2023
01/25/2024

RATE
1.375000
1.375000
1.375000
1.375000
1.250000
1.250000
1.250000
0. 750000
0.750000
. pgoooo
«B75000
- BIE000
. B75000

- 875000
. BT5000
ATE000
875000
875000
- 875000
-B75000
.B75000
. 875000
-B75000
. 875000
-875000
875000
LB75000
. 875000
LHTS000
. BT5000
. 750000
. 625000
- 828000
< B25000
- B25000
. E25000
- E2R000
- B2S000
625000
0.625000

a o o o a o0 oo o 0aaa e

oo Do oo 0009 0ao o o0

147, 935.42
111,032.07
153, 849.11
I42, 17664
75.542.01
12, 488.65
137,109.62
1,709,338.83
1,152,8585.74
2,674,227.a7
692,320.79
20,604 .67
130,400.24
59,922.88
T.477.80
5831,347.72
150,568 .54
B5.581.8)
ILT.144.77
362.936.37
259,152 .46
B45.414 .22
528, 459.68
320,244 .50
434,.501.38
T2.164.62
E09,474.71
400,208 .64
154,309.19
235,492.72
£92,283.19
714,844 .02
B11,250.37
B63,614.90
1,058, 840.08
T1%,.727.96
1,080,274.02
499,212.10
425,511.20
382,87T8.08

147,925 .42
111,022.07
153, 849.11
342,176,864

75.549.01
12,488 .85
137,109.62
1,709,218.83

1,152, 565,74

2,874 ,237.47
692 ,320.79

20,604 .87
130, 400.24
93,822 .88
T.477 .80
583.347.71
150,568 .54
A9,581.83
317,144.77
362,936.17
259,152 .46
£45,414.93
£28,459.88
320,244.50
434,501,389
72,164.62
£09,474.71
408,200,864
154,308.18
215,492,772
582,2583.19
714 ,B844.02
B11,290.37
BE3,E14.90
1,058,840.08
Ti%, T27.96
1,080,274.02
499,212.10
425,511.20
J82,878.08

1.0069800000
1. 0070800000
1.0070800000
1.0075100000
1. 0060000000
1.0060000000
1.0061300000
1.0013900000
1.0015100000
1.0065300000
1. 0053500000
1.0062300000
1.0083200000
1.0083200000
1.0084100000
1.0055100000
1.0066000000
1. 0066000000
1. 0067000000
1. 0067500000
1. 0068800000
1.0088800000
1.0053800000
1. 0059800000
1. 0069800000
1.0070700000
1.0070700000
1.0073600000
1.0073600000
1. 0073600000
1. 0045800000
1.0011500000
1.00¥1500000
1.0011600000
1.0011600000
1.00k 15800000
1.0011600000
1.0011600000
1. 0011700000
1.0011700000

SOURCE

CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBAHE
CITIBANK
CITIBANK
CITIBANK
CITIBARK
CITIBARK
CITIBAKE
CITIBANK
CITIRANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIRAKK
CITIBAKE
CITIBANK
CITIBANKE
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANE
CITIBAKK

148,954 98
111,B08.11
154,938.36
344, 746,39
76,002.30
12,983 .58
137,930.10
1,711,814 .87
1.154,306.11
2,691, 700.24
805 440,10
20,733.04
131,224.37
100, 554,34
7.525.73
587,145.32
151,562.29
90,173.07
119,269,864
165, 400.71
2861 ,136.80
§51,231.38
£32,846.31
322.479.81
437,534 .20
T2,6T4. .82
&13,7831.70
411,293 .64
158,444 .91
237,225,958
Shd, 965.71
T15, 6686.09
512,223.38
B54,616.69
1,080 088,10
T4D, 588 . 04
1,081,203, 94
499,821.21
426, 00%.05
181,3126.08



CUSIP

BEXILE4EZST
BI1GAE4AEA
RI154FALE
B1164FKIE
83164FLH2
83154FHUS
83164FNHGS
#1184F02

BI184FQQ0
BA1164FTRT

BI164FXND
BI1SAFSHI
BILE4GO2L
EILGEGE94
8 3164GTLA
BI164CUI4
E2164GVOR
£3164GV2S
BILG4GEL]
BI154GYWE
EI1A4A0GTERE
£3164GIED
EI15404H0
B116406Y]
BEI164HBLI
EILGAHEBYS
BI164NHCES
#1164HFCY
BEI1EANFF2
EI1641GHS
FI164HGT]
BI16ARTYT
BILE4HLET
53164HMP2
211648089
PILGAHRPT
EILEAHUST
B1L64HTIE
BIlG4EHAaE
BILGAHNID

SECURITY MAME

ZBA
5BA
SAR
SRR
SBA
SBA
SBA
SBA
SBA
SBEA
SBR
s8R
5Dh
S0R
SRR

EBR
SBR
SBA
EBA
SBA
5B
SBR
EBAR
SBA
SEA
2BA
EBA

4 LY
SBR
SRA
SBA
SBA
ABA
SRA
SBA
ERA
SRR
SBA

POOL #S04368
POOL #504421
OO 1504527
POOL HE04BL2
POOL B504841
POOL BS04871
POOL 8504021
POOL #504955
POOL 8504963
FOOL B505075
POOL B50E193
FOOL #S05348
POOL #305873
POOL #E05944
POOL 505955
POOL NS06002
POOL 4506023
POOL #506033
POOL BS060B81
POOL BE0EL25
POOL BSOS168
FOOL RS0E127
POOL BMSDE2XT
POOL E50&287
POOL 506343
POOL B#506355
POOL #506393
POOL HS0E483
POOL MS0G6466
POOL #506505
FOOL #506510
POOL 8506579
FOOL RSOGG4E
FOOL #506666
FOOL BS08750
PODL ES0ATR4
PODL RSDE204
POOL RSDEBEER
POOL RSOS9ET
POOL REOGR4B

CFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013

01/28/2024
0825 2024
10/25/2024
01/28/302%
02/,25/2025
03/25/2025
04/25/2025
04,/25/2025
05/ 25/202%
08/25/2025
12/2%/202%
02 25/2026
05/28/2027
05/28/2027
07/25/ 3027
oBf25/2027T
08/28 2027
03/25/2027
11/25/2027
1172872027
1172572027
12/25/2027
01/25/2028
0272873028
02/25/2028
05/ 15/202%
06/2%/2028
o7/29/2028
08/25/2028
0%/f25/2028
10/28/2028
11/25/20248
12/25/2028
12/35/ 2028
02/25/2029
02/25/2029
02/25/2029
£4/28/202%
oB/38/2029
08/25/202%9

0.625000
0.625000
B.525000
0.780000
D.875000
0.875000
0875000
0.875000
o.875000
o.875000
0.875000
0.875000
0.550000
0.550000
0. 550000
o.s550000
0.550000
0. 550000
0.5350000
0.550000
0. 550000
0.550000
0.350000
0.550000
0.550000
0.550000
0.550000
0. 550000
0.550000
0.560000
0.550000
0.550000
0.550000
¢.550000
0. 550000
0.550000
0.550000
0.550000
0.550000
0.850000

PAR VALUE

1,585, 745.60
770,721.61
398,530.76

1,952, 088.25
845.847.12

3,345,720, 98
914,564 .30
837,328.29
156,358.20

1,035,360.04
3BE,75T. T4
271,179.16
238.491.75
187,393.37
778, 40851

1,862,121.8%
945,855.71
B41,691.20

1,286, 842.0%
724,584 .53

1.277.922.65

1,450,703.51
1,277,519.67
35,893.47
1.161.472.60
1,301,282.29
1,447,419.43
E316,213.01
S47.205.41
106,498 .54
184 ,676.08
1,468,552.60
B04, 985 .44
2,404,747.59

3,105,463, 81
294,523.97

1,030,755.08

1,594,791 .88

2,770,477.32

31,568,895.98

L.586,746 .60
770.721.61
3198,530.76

1.962,.088.25
B45,847.12

3,345,720.98
914,564.30
BYT,328.29
156, 358.20
1,035,160.04
3EE,757.M4
271.179.16
238,491.75
07,391,379
TTR, 408 . 5]
1,882,121.89
545,859, 71
B41,5691.20
1.286.842.0%
724.584.53
1,277.932.65
1,450,703.91
1,277,519.67
35,893.47
1,161,472.60
1,301,282.29
1,447,419.41
B35,213.03
547.205.41
106,498 .54
184,875.0%

1,468,552 60
B04,985.44

2,404,747.59

3,105,463.81

294,523.97
1,030,755.08
1,%94,7931.88
2,770,477.32
3,568,895.98

PRICE
1.0011700000
1.0012300000
1.0012200000
1.0053000000
1. 0093200000
1.00%3500000
1.0093600000
1.00%3800000
1.0093800000
1.0024200000
1.0094300000
1.0095200000
0.2378700000
0.9978700000
0.9977700000
0.5%%77200000
0. 9877200000
0. 93T7EE00000
05375500000
0.%975500000
0.9375500000
0. 2373000000
0.3374300000
0.9973900000
0. 9973900000
0. 9972300000
0.9971700000
0.3371100000
0. 3370600000
0.9970000000
0.9563400000
0.9968900000
0.9968300000
0. 9988200000
0.9957200000
0.2857200000
05967200000
0. 5385500000
0.3363500000
0. 3362900000

SOUMCE

CITIBANK
CITIBANE
CITIBANE
CITIBANK
CITIBANK
CITIBANE
CTITIBRNE
CITIBANK
CITIBAKK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITTRRANE
CITIBANEK
CITIBANK
CITIBANK
CITTBANK
CITIBANE
CITIBANK
CITIBANK
CITIBAHK
CITIBANK
CITIBANE
CITIBANK
CITIBAKE
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANKE
CITIBANE
CITIBANE

FAIR VALJE

1,588,603 09
771, 715.84
39%,044. .84

1,872,407.32
853, 730.42

1,3176,970.01
933,124.63
845,165.68
157.824.84
1.045.113.13
359.133.88
273.760.79
237,983.76
386,568,227
TTE.6T1. 66
1.857.0876.25
947.694.03
B3%,721.64
1.283.669.33
722.009.30
1,274,701.74
1,447.077.15
1,274,261.%9
16,799.79
1,158, 44116
1,297,6877.74
1,443,323.23
634,374.37
45,506, 63
105,579.04
184.110.5%4

1,463,985 50
BOZ,413.64

2,397,124.53

1,095,277.89
2531,.5587.583
1.027.374.17

1,565,355, 61

2,760,365.08

1,555, 655,38

Paged 4

ACCRUED INT
1,652 86
202 .84
415.14
2,4%2.861
1,233.53
%,879.18
1,3331.74
1,221.10
238.02
1,509.90
518.81
3195.47
218,62
355.11
713.54
1.706.95
gr0.70
771.588
1,179%.61
GE4.20
1,171.43
1,329.81
1.171.06
32,90
1,064 68
1,192.84
1,326.80
581.20
501.60
280.%96
165,29
1,346.17
737.90
2,204.35
2,846.68
265 .98
944 .86
1,461.89
2,539.60
3.271.49



LR

B3I1G64HY38
BI1G4HIKA
B3164HYTL
Bi164HAC)
BILE4HSIS
BIIS4HSXA
BI164TA01
BILSATAGY
BI164TARS
BILG4TEAT
B3144T0C07
B316400CE1
81164JRR2
B1164JEE1
B11843GH0
B3164JG67
BR164.THE2
B3164JKLD
BILE4TMN]
BI164THE2
B3164JK02
B11640PF7
BILE4TPWHD
B11840088
B I164JHLY
BI1E4T0VL
BI164.TRWA
BI164JE8C1
BI164J8Z0
BI1E4TTZY
BI1E4TWER
BI164THUG
B3164JXR7
BI1E4T2AD
B3164.J225
BILSATIVD
BILEATET]
BI1EAJSLE
B31640705
BI164KAKD

SECURITY HAME

SBA
EBA
SRA
SBA
SBA
SBA
§BA
EBA
SHA
FBA
B8R
B
FAA
2BA
EBh

BBA
EBRA
5RA
5
&
ot

£3E8

g8

EB

b

SeEBEEER

58

EESEEE3

POOL
FOOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
POOL
PODL
POOL
FOOL
PODL
POOL
PO

2838

POOL
POOL

POOL
POOL

#507030
E307102
#507022
8507119
H507149
WS0T162
507207
#507215
#507231
W507259
usor2Te
#507293
507333
H507345
ES0TA08
B507421
ESDT455
ESDT409
BS07573
B507583
RE07507
BsS07622
E507637
ESOTEES
NSDTSED
BS0TEER
ES07701
B507T7LE
8507736
#507768
B507842
8507859
B507874
HS0T969
507561
BS0RQLE
BS08045
RS0B051
RS0B0%5
FS08110

OFFICE OF THE STATE TREASURER

MAREET VALUATION REPORT FOR: 03/31/2013

09/25/2029
10/235/202%
10/25/2029
01/28/3030
01/35/32010
02/25/2030
03/25/2030
p3/28/ 2030
0s/35/3030
08/2s5/3030
08/2%/2030
06/25/2030
06/25/3030
07/25/2030
o8/28/2030
0%/25/2030
09/25/2030
10/25/2030
01/25/2031
01/25/2031
02/25/2031
02/25/2031
03/25/2031
03/25/2011
04/25/2031
04/28/2021
05/25/20311
05/25/2031
06/25/2031
07/25/2031
02/25/2031
09/25/2031
10/35/2031
01/258/2033
01/25/2032
o2/28/2032
04/25/2032
04/25/2032
05/25/3033
07/35/2032

0.550000
0.550000
0.550000
o.550000
0.550000
0.550000
0.550000
0.550000
0.550000
D.550000
0.520000
0.550000
0.550000
0.550000
0. 550000
0.550000
0.550000
©.550000
0.550000
0. 330000
0.550000
0.575000
0.575000
0.575000
0.550000
2.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
0.575000
2.575000

PAR VALUE
3,037,143.11
B.073,352.79
6,469, 498.61
9,517, 660.17
7,075,461.15
3.157.175.20
4,492,968.87
5,871, 600.96
1,626, 393.0%
7,583,711.563
1,001,671.91
4, 73, HEHB .23
6,005,873 .69
4,8032,629.06
%, 413,100,868
1,894, 654.83
4,023,877.32
1.750.547.87
%,150,232.87
6,842, 758.65
6,306,395.76
4.3135.615.80
G.243.374.04
6,682, 468,15
8,629, 465,14
4,942,503 .52
1.135.556. 45
2.630,765.26
3,320,970.19
2,807,321.42
3,424,.0585.50
G.469,792 .66
2,713,197.81

15,665, 194,97
5,940,816.08
4,810,0001,.82
3,105,592, 81
6,196,470, 90
7.056,220.90
3,609,722.83

9.037.143.11
B.073,252.7%
5,469,498.61
9,537,660.17
7.075,451.35
3.157.175.20
4,492, 960,87
5,871, 688,95
i,626,3191.09
7.583,731.53
1,091,871.93
4,079,888.23
E,H05,873.69
4,802,629.08
5,412,133, 48
1,894,654.83
4,023,877.32
3.750.547.87
€,150,232.87
6,842,750, 659
€.306,395.76
4.3315,615.80
6.243,374.04
6,682, 458,158
8,629, 465.14
4,942,503, 52
31.335.556. 46
2,630,765, 26
3,220,970.19
2,807,323.42
3,434,0558.50
9,469,792, 66
2,713,197.81
15,665, 394.87
S,940,816.08
4,810,001.82
3,108,552.81
6,196, 470.90
7.056,230.90
3.689,722.83

FRICE

0.99262300000
0.9962300000
0.9962300000
0.9961500000
0.9261500000
0.53961400000
0.9961300000
0.%961300000
D.FPEL100000
0.99%81100000
0.9961 100000
o.3261000000
0.99E1000000
0.9%E§0900000
0. 9%80B00000
0.9950700000
0. 9960700000
0. 5560800000
0.9260200000
0.9960200000
0.9960100000
0.5971500000
0.9371500000
0.9971500000
0. 9%¥53300000
0.2971500000
0.5%571400000
0.9971400000
0.9571400000
Q.2271300000
R.2971300000
0.2871300000
0.9971200000
0.9971200000
0.9571100000
0.9571000000
0. 9971000000
0. 2371000000
0. 5370500000
0.9870200000

CITIBANE
CITIRAME
CITIBARE
CITIBANK
CITIRANK
CITIBANK
CITIBRNK
CITIBANE
CITIBRME
CITIBANE
CITITBANE
CITIBARK
CITIBRREK
CITIBANK
CITIBANKE
CITIBANK
CITIBANK
CITTRANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIRANK
CITIBANE
CITIBANE
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIRANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANKE
CITIBANKE

9.003.615.31
B,042,816.63
&, 448,870.60
¥, 500,940.18
7.048.220.82
3,144.988.50
4,475,581.08
5,846, 965,52
1,612,206.42
7,554,3312.81
1,079,645.33
4,063,976.67
§,779,330.78
4,783,850.78
5,390, 918,12
1,887,208.84
4.008,082.4%8
3,735,770.71
6,125, 754 .94
G.B15,.324 .47
E.EI!.?ii.i!
4.327.247.09
6,225,580.42
6,661, 41%.14
B,.5%4,.860.98
4,9208,417.38
3.326.016.77
2,623,.241.27
3,211.758.22
2,799, 266.40
3.424,.152.7¢€
9,442,624.36
2,705,3683.80
15,620,121.98
5,923,647-12
4,796,082 .81
1,058, 586,59
6,178,501.13
T7.035,687.30
3,678.985.74

raged S

ACCRUED INT
B,2084.05
7,400.48
5, 013.71
8,742 .86
f.485. B4
Z.894.08
4,118, 588
5,382.38
1,324.19
&,951.76
7,834.03
3,7319.%0
£,218.72
4,402 .41
4,961.12
1,736.77
3, 608.5%
3.438.00
5.637.71
6,272.5]3
5,700.86
4,158 80
5,981.23
6,404.02
T.910.34
4,736.57
3,196.57
2.521.158
1,086.76
2,690.35
1,290.97
9,075.22
2,600.15

15,012.67
5,693.28
4,609 .50
2,976.19
5.938.28
6, T62.21
1,535.98



CUsIp

BI1E4KAR]1 ERA
BI164KD42 SBA
E31E84KERD EBA
E1164KFNR EBA
EI164KCMT? SBA
BI1G4AKHED SRR
BI164KINS SRR
BIL1E4ENM] SBA
BILE4AKFYD SBA
BI1E4KEIE SBA
23164KLG6 SBA
BI1G4KVER SRR
E1164KHNT ERR
B3164KXAL SBA
B3I164KZF] 5BA
BILGAKEQL SBA
EI164LAGE SHA
EILG4LCEY SBA
E1164LERS EBBRA
BI164LFJIS SRA
EI1641006 EBA
E1164LCE]1 BBA
B31184LL02 EBA

Book Value:
AIP :
Book « ALP:

POOL

POOL.

524,

524,

HAME
ES0B141
2508223
508244
ES08271
#so0a30g
B30B1ASS
B508377
5084536 FR
RE0B536 FR
R506638 FR
BS08&8Y FR
BS08718
BS0BTS51 FR
ES0AAG3 FR
E500B42 FR
H506897%2 FR
WS09007 FR
#50906% FR
E50912% FR
E5S091659 FR
ESD9255 FR
§509202 FR
# 50%338 FR
322.142 .49
2.718.96
324,861.45

OFFICE OF THE ETATE TRERSURER

MARKET VALUATION REPORT FOR: 03/31/2013

oB/2%/2012
09/25/2032
11/25/20312
12/28/2012
03/25/ 2033
03/25/203)
04/25/2033
07/25/20313
09f25/2023
01/25/2034
06/25/2034
0R/25/2034
11/25/2034
02/38/3038
02/28/2018
01/25/2036
01/3%/32036
05/25/2036
08/35/1036
01/25/2017
01/25/2037
03/3%5/3037
18/3%/3817

080 - EBA POOL

0.575000
0.575000
0.800000
a.500000
0.600000
o. 600000
0.625000
0.5625000
0.675000
1.375000
1.250000
1.000000
o.BTS000
0. 850000
4.750000
0.525000
0.525000
0.525000
0.500000
0.500000
£.500000
0.525000
0.250000

143

PAR VALUE
4,139,853 .83
6,970, 378.21
4,585, 982.38
3,591,5629.90
5.457,037.52
6,329,092.76
8.224,.985.10

10,929, 495,03
9,990,895, 64
#,.585,712.16
7,525,471, 41
6,168,251.47
7,108, 789,30
12,035, 945,52
10,.356,282.12

21.426,777.67
13,523,687.53
14,932,449.12

14,156, 721.48
13,493, 318. 74
17,031,601.00

11,626,419.27

15, £E1, 188. 00

534,.323,.147.49

4,129,853.83
&,970,378.21
4,556,982.36
3,591,625.590
5,45%7,037.52
6,329,092.76
B,224.985.10
10.929.455.03
9,990,895 .54
8,585,722.16
7,525 47141
8, 168,251.47
7,108, 759,30
12,039, 545.52
10,356.282.12
21,426,777.67
13,523, 607.52
14,932,449.12
14,356,721.48
13,493, 310.74
17,031,601.00
11,626,419.27
15, 661, 188.00

534,337,1432.49

FRICE

0. 9370800000
2.3%70800000
0.9%83400000
0.9%83500000
0.9383500000
0.3%83500000
0.9996600000
0.9996900000
L. 0023600000
10437200000
1.0392400000
1.0327400000
1.0135100000
1.0121500000
1. 0065300000
0.9941300000
0.9341200000
Q.97941000000
0.9926800000
0.9926300000
0. 9926300000
0.%¥940400000
4.9790400000

CITIBANE
CITIBANK
CITIBANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIBANK
CITIBANE
CITIBANK
CITIBANE
CITIBANE
CITIBANE
CITIBANE
CITIBANKE
CITIBANE
CITIBANE
CITIBANK

FAIR VALUE

4,117,794,
6,950,024,
4,549,417,
1.585, 703,
5,448,003,
6,218,649,
8,222,186,
10,926,106,
10,014, 474.
&, 961, 09,
7,820,770,

8,353,997

7,204,798,
12,186, 716.
10,424, 244.
21,301,002,
13,444, 168,
14, B44,347.
14,251, 830.
13,393,872,
16,908, 078
11,587,148,
15,332,829,

13
71
7
71
41
76
&1
Bg
15
8%
21
51
54
&0
27
49
a5
&7
a8
8
10
&9
=

33,724, 187.

Fageli &

ACCRUED INT
3.957.78
£.679.95
4.556.98
1.591.63
5.457.04
6.125.09
0,567.69

11,384.89
11,239.76
19,678,861
15,678,07
11,613.758
10,366,594
17.056.60
12,545.35
18, 748.43
11,833,323
13,065.89
11,963,891
11,244.43
14,193.00
10,173.13
£, 835, 80

531.088.12



CFalpP HECURITY MNAME

J1FIPAVERT
I1396LUES
FLIPEARES

233, 646, B0, €1
.60
333, b4é, BED. 61

Boak Valuoe:
ALR '
Bnok & KIP:

Furts CHO SER 2005-92 CLAS
FiA CWO SER 2004 -105 CLA
Fra OO EER 2007-93 CLAS

OFFICE OF THE STATE TREASURER

HMARKET VALIMTION REPORT FoR: 03/31/3013

MATURITY

08/25/2035
03/25/2006
oB/I8/2037

058 - FRL OHO

RATE
5.220100
& . 000000
€. 000000

PAR VALUE
333, 359, 000 .00
377.000,000.00

- BB 0, 00000

1,108,489, 000.00

BOOE VALUE CURRENT WALUE

76, 483, 605,33
58,962, 801.77
87,201, 471,53

222,646, 800,61

T, 483, 60533
58, 962,0803.77
87,300,471.51

1.9TIEMI0000 |

1. 0907760000
1. 09TATR0000

WAL ARCCRUED
.23
&.0000N
§.0000%

HOURCE

TITIDANE
CITIBANE
CITIBANE

FAIR VRLLUTE
Bl P80 0. 24
€4,.315,211.35
§5.675.374.50

241,556, 43458

Pagnd 7

ACCRUED IHT
131, 648. 9%
134.814.02
42%,007.38

1.064.470.27


http:TRBASIJR.ER

QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013 Fagef§ @
CUSLP SECURITY MNAME MATURITY RATE FAR VALUE BOOK VALUE FRICE VAL ACCRUED SOURCE FAIR VALUE ACCRUED INT
113381KP9 FHLE DEB 06/20/2013 0.140000 600, 000, 000. 00 599, 986.371.84 1.0000200000 ©0.0003%278 CITIBANK 600.012.000.00 235, 668.00
313382EKS FHLB DEB 03/11/2014 0. 180000 50.000,000.00 49.998.833.90 0.9922600000  0.00010000 CITIBANK 49,.998,000.00 5.000.00
023 - FHLB DEB 2 650,000, 000.00 649, 985,207.54 650,010, 000.00 240, 668,00
Book Value: B49, 9R5, T07.54
ARIP : 2,750.00

B0k & AIP: 649,987, 957,84



CFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: ©03/31/2013 Pagel 9
cusip SECURITY HAME MATURITY FATE PAR VALUE BOOK VALUE PRICE VAL ACCRUED SOURCE FRIR WVALUE ACCRUED INT
J134GIRFE FHLRC DEB 12/23/20113 0.625000 200, 000, 000,00 200,353, 329.92 1.0031100000 0.0017T013% CITIBANK 200,622, 000.00 340,278.00
1134030A2 FHLMC DER 12/27/2013 0. 450000 200, 000, 000, 00 200, 000, 000 .00 1.0017000000 0.00582500 CITIBANK 200, 340, 000.00 1,165, 000.00

007 - FHLMC DEBR 2 400, 000, 000. 00 400,253,329.592 400,962 .000.00 1.505.278.00
Book Value: 400,253,329, 92
ALP i 0.00

Book + AIP: 400, 253,329.92



JLIIBSTUD FHLE DN

OFFICE OF THE STATE TRERSURER

MARKET VALUATICN REFORT FOR: 03/31/2013

SECURITY HAME MATURITY RATE PAR VALUE BOOK VALUE
03f01/2014  0.000000 100, 000, 000 . 00 99, 857, 916 .66
431 - FHLD DN 1 100, 000, 000.00 99,857,916.66

P9, 857,916, 66

99,887, 914, 48

FRICE SOURCE

0.9%87900000 CITIBANK

90, 879, 000. 00

99,879, 000.00


http:99.879,000.00
http:99.857,916.66
http:879,000.00
http:99,857,916.66

CUsIP BECURITY MAME

45005UKCT IBRD DEB

Rook Valus:
AIP v
Book + RIFP:

199,971,694 .00
0.00
9%, 871, 694.00

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT POR: 03/11/2011

MATURITY RATE PAR VALUE BOOK VALUE

13/16/20103  0.500000 400,000,000.00 3199,971,694.00

110 - IBRD DEB 1 400, 000, 000, 00 199,971,604 .00

PRICE

1.0020700000

VAL ACCRUED SOURCE

0.00145833

CITIBANK

Pagedl 11

FAIR VALUE ACCRUED INT

400.828, 000.00 S83,332.00

400.628,.000.00 583,332.00



CUsSIP SECURITY MAME

I11187GK]1 FHLMC DR
J1339THCE FHLMC DN
J1FIVITHED FHLMC DN
ALIIVTHES FHLMC DH

Book Value: 3,994,634.527.78
ALP t 0.00
Baok « AIP: 3,994, 654 527.78

OFFICE OF THE ETATE TREAEURER

MAREET VALUATION REPORT FOR: 03/31/2013

MATURITY RATE PAR VALUE BOOK VALUE

0&/031/2011 0.000000 1,000,000, 000.00 988,235, 000. 00
067202013 D.opoDoD 2,100, 000, 000.00 2,096,847,86).12
06/27/2013  0.000000 600,200, 000.00 595.728.233.32
10/01/2013  0.000000 300,000.000.00 290, 843,333.34

048 - FHLMC DR 4 4,000.000,000.00 3, 954,654,527.78

PRICE

0. 5553100000
0.9998500000
0.9998800000
2.9995400000

CITIBANE
CITIBANKE
CITIRANK
CLTIBANK

Pagelt 12

FAIR VALUE
999, 910, 000.00
2,099,768, 000.00
599, 928, 000.00
299,862, 000.00

3,999,465, 000.00


http:299,862,000.00
http:599,928,000.00
http:2,099,769,000.00
http:CITIBP.NK
http:3,994,654,527.78
http:3,994,654,527.78

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013

CUBIP SECURITY MAME MATURITY RATE
J1ISASHCD FHMA DN o8/20/2013 0. 000000
I1ISH9HK2 FRMA DM 08/27/2013  0.000000

011 - FNMA DN 2

Book Value: 1,699,150,3858.90
AIP i 0.00
Book = ALF: 1,.699,150,.3808.50

500,000, 000.00
1,200,000, 000.00

1,700,000,000.00

BOOK VALUE FRICE SOURCE

499, 684,527.76 0.9998900000 CITIBANK
1,199, 465, 861,14 0.9998800000 CITIBANK

1,699,150, 3868. 30

Page® 13

FAIR VALUE

499,945,.000.00
1,199,886, 000.00

1,699, 801,0600.00


http:500,000.000.00

QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/3L/2013 Pagel 14
CUsIp EECURITY MAME HATURITY RATE FAR VALUE BODE VALUE PRICE SOURCE FAIR VALUE
459053HK3 IBRD DN 06/27/3013 Q. 000000 400, 000, 000, 00 399,886, 944 .44 0.9998800000 CITIBANK 399,952,000.00
108 - IBRD DM X 400, 000, 000. 00 3199, 886, 944 .44 39%,952,000.00
Baok value: 399, BRG, 944 . 44
AIF 1 0.00

BaoXK + AIF: 3199, BB6, B44.44


http:399,952,000.00
http:886,944.44
http:400,000,000.00

152092801 GMMA POUL BOS9916
AR210T614 GNMA POOL 8069275
15314EKCE OHMA POOL N101a%i
AGILAF4ES ONMA POOL B105326
42 14FIXT GHMA POOL #10529%0

Baok Value: 1,153.93
AID ' a.00
Book + RIP: 1,353.92

014 -

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013

MATURITY
08/15/2011
11/1%/2013
11/15/2013
11/15/2013
12/15/2013

GHMA POOL

11.500000
12.500000
12.500000
12. 500000
12.500000

PAR. VALUE
1,000, 000.00
1,260,000.00
2,000,000.00
2.020,000.00
2,000, 000.00

8,280, 000.00

1,3151.93

1.0035700000
1.0104000000
1.0053800000
1.0116700000
1.0031900000

VAL ACCRUED SOURCE

11.5000%
12.5000%
12.5000%
12.5000%
12.5000%

CITIRANK
CITIBANE
CITIBANK
CITIBANK
CITIBANK

Faget 15

FAIR VALUE ACCRUED INT
52.%4 0.51
185.90 3.9
110.39 1.14
469.06 4.83
J46. 20 3.60
1,365.19 14.086



CURIP

9052 TMSHS
0642 6GANT
S052TMER2
064 26GAZ0
POS2THES0
O5A260RA

Book Value;

AIP

Book &« AIP:

SECURITY HAME

UNTONBANE D
BOHEST CD
UNICHBANK CD
BOWEST CD
UNIONBANE CD
BOWEST CD

850,000, 000,00
o0.00
BS0, 000, 000 .00

MARKET VALUATION REPORT FOR: 03/31/2013

D4/02/2013
06/ 272013
08/27/2013
a7/01/2013
07,01 /2013
09/27/2013

Qg2 -

QOFFICE OF THE STATE TREASURER

01/24/2013
01/15/2013
03/20/2011
03/26/2013
03/2LF2013
03/26/2013

CD DOMESTIC

0.1x5000
0.17800
o.18o000
6.12500
0.1%000
0.16000

FAR VALUE

200, 000, 000,
200, 000, 000,
100, 000, 000,
100, 000, 000,
150, 000, 000.
100, 000, 000,

250,000, 000.

BOOE VALUE
200, 000, 000. 00
200, 000, 000.00
100, 000, 000. 00
100, 000, 000. 00
150, 000, 000. 00
100, 000, 000.00

B850, 000, 000,00

INDEX RATE

02100
0.3780
0.3700
0.4000
0. 4000
0. 4400

0.99233983317
0.5535167778
0.5598411855
0.9933055422
0. 9994656442
0.9986107588

BOFA/ML
BOFA/ML

FAIR VALUE

129,959,666, 34
19%,903.355.56
99,954,116.99
99,930,554 .22
149, 200,446.63
§9,661,075.88

B49,.569.217.682

Faged L

ROCRUED 10

55,832.3
1,377 .7
6,000,
7,083,
8,708 .
2,866

147,062.4

&



CUBIP

QEIGENEZ4
DE41TFMY
13606 YWXD
63 3I0TUCLA
AI051HGAR
B595ECTCE
BH11IWHYS
SE5502NTPR
B5562CCR1
EEE0INTHA
O551BFHAR
05417FRR]
BR112WG5E
OS25IWEFE
202 T1EIPS
216B4BFE?
§3253TOYT
§3253T5J8
65558BGG7
G3550ET02
05252IWRG2
21684BEWD
216048057
E5558EGE2
§355BEGM4
8305 1HHKS
BE9SECUPT
0525IWEND
11606YVGE
S32531TTIT
T3009NLAZ
05252WESE
05252WFHL
TA005MMFD
TAQOSNMGE

MHORINCHUE ¥Y{D
EIMITOMD YOD
HORIHNCHUK YCD
TOKYD-HMIT YCD
SCOTIA YD
TORONTD YOI
ANZ YCD

CHB AllE ¥YCD
RABOBANE YOD
HAT AUB YCD
NAT AUB ¥CD
RORDER YCD
WORDER YCD
ANZ ¥YCD
RABOBANK YCD
RAROBANK YCD
NORDEA YCD
BORDER YOD

SE BANKEN YCD
SVENSKA YCD
ANZ YCD

CIBC ¥YCD

HAT AUB ¥CD
RE CAMADA YCD
ANZ ¥YCD

ANZ YCD

ER CAMADA YCD
BB CAMADA YCD

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013

04/02/2013
04/02/2012
04/02/2013
o4 02/2013
0470272013
o402 /2013
04/02/2012
o4 /08/2013
o4,/08/2013
04/10/2013
o4/28 /2011
05/01/2013
05/01/2013
o6/20,/2013
G8/30,/2013
06 20/2013
06/320/2013
0E/20/2013
06/20/2013
08/20,/2013
06/27/2013
06/727/2013
0872772013
06/27/2013
06/27,/2013
08/27/2011
06/27/2013
07/01/2013
07/01/2013
07/01,/2013
07/01/2013
08/05/2013
03/03 /2014
03/03/32014
03/03/2014

oo1 -

02/26/2013
02/07F201)
031572013
01222013
01/24/2013
02/28/2013
02/21/2013
03f25/2011
03/26/2013
03/26/2011
0328 2011
03f29/2013
03/28/3013
11/27/3012
11302012
01f15/2013
08f23/2013
11/26/2012
01/15/2013
03,/20/2013
03/20,2013
01/11/2013
01/16/2013
0LS10/2013
011872013
03/20/2013
03/26/2013
02/21/3013
0207 /2013
01f31/2013
03/31/2013
0271252013
03/26/3013
03/26/2013
032852013

€D YANKEE

HATE
0.15000
0.13000
0.12000
0.20000
0.16000
0.17800
0.16000
0. 16000
0.17000
0.17000
0.14000
0.13000
0.13000
0.23000
0.23000
0.235000
0. 34000
0.36000
0.23000
o.1%000
0.14000
0.25000
0.25000
0.24000
0.24000
o.20000
0.20000
0.16000
0.15000
Q.19000
0.12000
0.20000
0.30000
0.34000
0.34000

200, 000,000.00
100,000, 000 . 00
100, 000,000.00
100,000.000.00
100,000,000.00
100, 000, 00000
200,000,000.00
150, 000,000.00
200, 000, 000 . 00
100,000, 000.00
100,000, 000 .00
250, 000, 000, 00
200, 000, D00, 00
150,000,000 .00
106,000, 000.00
150,000, 000 .00
200, 000, 000 00
200,000, 000.00
100,000,000.00
100,000,000 .00
s0,000,000.00
100,000,000.00
200, 000,000.00
100,000, 000 . 00
150, 000,000.00
200, 000, 000.00
200, 000, 000.00
104, 000, 000.00
100,000, 000.00
100,000, 000.00
300,000, 000.00
75,000, 000. 00
25,000, 000.00
100, 000,000.00
100,000,000.00

35 4,800,000,000.00

200,000, 000. 00
100,000, 000. 00
100,000, 000.00
100, 000, 000. 00
100,000, 000.00
100, 000, 000. 08
200,000, 000. 00
150,000, 000.00
200,000, 000. 00
100,000, 000.00
100,000, 000.00
250,000, 000.00
200,000, 000.00
150,000, 000.00
100, 000, 000.00
150, 000, 000. 00
200,000, 00000
200,000, 000. 00
100,001,110.04
100,000, 000.00
50,000,000.00
100,000,000.00
200,000, 000.00
100,000, 000.00
150,000,000.00
200,000,000.00_
200,000, 000.00
1ad, 000, 000.00
100,000, 000.00
100,000,000.00
100, 000, 000, 00

75,015,733.21

25,000, 000.00
100,000, 000,00
100, 000, 000.00

4.800,006,843.25

INDEX RATE
0.2500
0.2300
0.2500
0.2500
0.2500
0. 2500
0.2500
0.2500
a.2500
0.2500
0.21500
0.3300
0.3300
0.3800
0. 3800
0. 3800
0.3800
0.3800
0.3800
0.3800
0.31800
o.3800
0.31800
0.3800
0.3800
0.3800
0.3800
0.4100
o.4100
0.4100
0.4100
0.4400
0. 7100
0.7100
0.7100

FRICE
L2997 990
B LLL L k¥
95995630685
3999586085
-99933T4979
.2999378155
- B395974 986
CR09RE2499]
9992844438
SIPRRTEPRIS
. B998400070
9998333762
9998333752
LPPIEEE2T4L
CFRRE66290]
LB997109006
8999094251
F99T327905
-295EE553R2
9995 TROA0E
-FRR404RP]
-I99ERNELLY
- 3998858417
FPFEE14016
.BIDEE15306
-RIR5653179
-F9YEERI88S
. B993ER8104
. #333432296
.PPR4441368
0. 2992674963
0.39915080186
0.9361981951
0. 3365630271
0.9965691514

o O o O 9 O 90 0000000000 D Do Q0o 9000000

BOFA/ML
BOFASML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
HOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA /ML
BOFA/ML
BOFA/ML
BOFA/ML
BOFA/ML

FAIR VALUE
199,995, 459, 80
59,950, 722.07
95,995, 638.85
99,999 860.85
99,998, 749,78
99,999, 791,88
199,999, 49%.78
149,997, 374. 90
199, 996, 008 _76
$%, 957, §59.55
99,994, 000.70
249,958, 34405
199, 966, £75.04
145,949, 941.12
$5, 966, 629.03
149,986, 61644
199,981, 085,032
199,946, 556. 10
99,968, §53.82
99,957, 808 .08
49,971, 024.47
99,968, 561.15
19%,5317,138.74
99,966, 148. 16
149,949, 228.59
199,913, 067.58
199,913, 071.70
59,938, 853.04
99,934, 122.96
59,944, 413.68
299, 7RO, 248,89
74,937, 068.12
24,904, 954 .88
99, 656, 902.71
96,686, 5915.14

4,798,005, 068.51

Fage# 1

AROCRUED IN

30.222.2
22,083.3
5,666 E
i8,333.3
19,7127
17.013.8
34.666.6
4,666.8
5.666.6
2,833.2
1,717.7%
2,708.13
2.H88.8
119,791.8&
prs L
T9,166.8
417,444 .4
182.000.0
48,555.5
§.331.1
2.331.30
55.555.5
104,166.6
54.000.0
73,000.0
13,312.%;
E.688.8
17,3331.3;
22,081.3
31,666.6"
60, 000.01
20,000.01
1.250.01
5.666.6"
3.7

1.600,375.0:



OFFICE OF THE STATE TREASURER

MAREET WALUATION REPORT FPOR: 01/31/2013 Page# .
Cusip SECURITY MAME MATURITY ISSUED RATE PAR VALUE BOOK VALUE INDEX RATE FRICE SOURCE FAIR VALUE RCCRUED IN

Book Valus: 4.800,016.843.15
ALP 1 17, 91666

Book + AIP: 4,B00,014.759.91



9E121THFD WESTPAC ¥CD FR
13506Y0M2 CIBC YOI FR

106 - CD FR
Boock Value: 400, 000, 00O, 00
AIR 0.00
Baok + AIP: 400,000, 000.00

OFFICE OF THE STATE TREASURER

MAREET VALUATION REPORT FOR: 037312013

FAR VALUE BOOK VALUE FRICE COUPON INDEX SPREAD
11/08/20L3 200,000,000.00 200.000,000.00 1.0000000000 0.47300 3IHMO LIDOR + 18
11/12/2003 200,000,000.00 200, 000.000.00 1.0000000000 0.44200 3MO LIBOR + 15
z 400, 000,000.00 400,000, 000.00

SDURCE FAIR VALUE

02/08/2013 CITIBANE
02/12/2013 CITIBANK

200,000, 000.00
200, 000, 000.00

400, 000, 000. 00

Paged 1

RCCRUED IN

136,
17,

254

. 511

644 .
1138



CUSIP

DESEN0RZI
05 7ITHRLT
IE950HA2S
BF11GAERZL
OUSSEHIRED
I69559HRAR
DSSENORAS
QESEHORNT
30246511
IGA55H516
B2116E512
232334807
1595 9HTL]
AGISIHTTY
G555POTTE
I16959HTUL
IE959HI I
3E953HIVT

Book Value:

AIP

Back + AIP:

SECURITY HAME
BHF FIN CP
BARCLY US CP
GECC CP

D USh CPR
BHP FIN CP
GECC CP

BHP® FIN CP
BMP FIM CP
FCAR CP

CECC CP

TD USA CP
TOYOTA CP
GECC CP

GROC CR
KORDEMR MA CP
GECC CP

GECC CP

GECC CP

3,349,197,409.73

3,349,197,409.73

QFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2011

MATURITY RATE
04022013 0.000000
040272003 0.000000
e4/ 022013 ©.000000
04/03/2013 0.000000
04/08/2011 0. 000000
040872013 ©.000000
04/10/2013  0.000000
04/22/2013 0. 000000
DESOLS20LD 0. 000000
0550172013 0.000000
050172013 0.000000
05/722/2013 0000000
06/20/2013 0. 000000
06/27/20013 0.000000
0&/27/2013 0.000000
0E/28/2013  ©.000000
07/01/2013  ©0.000000
a7/29/2013 ¢.000000
003 - COMMER PAFER 18

PAR VALUE

200,000, 000
200, 000, 600
150,000,000
150,000,000
100, 000, 000

200,000, 000.
300, 400, 000.
200.000.000.
200,000,000,

200, 000, 000
200,000,000
100,000, 000

150, 000, 000,
100, 000, 000 .
100, 000,000.
128,000, 000,
150, 000, 000 .
125,000,000,

3,350, 000,000

gl
00
.00
00
L0
00
o0
o0
o0
.00
0%
.00
o0
o0
oo
oo
o0
o0

- 00

BOOE VALUE
19%,9%0,611.12
19%, 986, 000.00
14%,B59,416.67
149,960, 000.00

59%,.595%6.000.00
199, 523,7177.7%
25%, 583 ,500.00
199, 980.555.56
19%, 946, 166,68
199,917,555.56
199,964 ,416.66
9% 97T, q44 .64
149,951,499.5%
9%, 969, 000.00
29, 954,000.00
124,861,350.00
149,551, 000.01
124,526,.215.28

3,349,197,409.73

INDEX RATE

0.0028
0.0025
0.0025
0.0025
0.0035
0.0033
0.0033
0.0033
0.0033
©.0038
0.0038
0.0038
0.0038
0.0041
0.0041

L N

21
30
g
30
51
an
art
a7
Ba
21
11%

BOFA /ML
BOPA ML
BOFA/HL
BOFA/ML
BOFAHL
BOFA /ML
BOFA/ML
BOFA /S ML
BOTA/ML
BOFA /ML
BOFA/ML

Paged 20

FAIR VALUE
199,998, 611.11
199,998,611.11
349,597,589 44
345,557,869 44

99.9595,138.89
199,990,277.74
293,981,250.00
19%, 970,833,123
199, 945, 000.00
19%, 945, 000.00
199, 945, 000. 00
93,953, 250.00
149.873,323.33
99,508,185 .67
9%, 508, 166.67
124,883, 680.09
143,844, 541.867
124,830,590.28

3,348, 966,708 .51



cusie

§Y5040298
EYS040299
SYS040301
BYS040310
EYS04049%
SYS040453
SYE040450
SYS040319
SY8040502
EYS04 0804
SYS040303
EYEQ40507
E¥YS040508
SYS040332
SYS040324
EYED4DI8E
SYS040514
SYSO40515
5Y5040317
SYS040518
SYS040521
SYS040341
SYS040526
SYS040529
SYR040530
EYED40514
SYS040536
SYS040547
SYS040341
SYE040350
SYS040358
SY5040522
SYB040541
SYS040543
SYS040545
SYSD405486
EYED4D548
SYS04034 %
EYS040350
EYR040854

SECURITY HAME

BANK OF SACRAMENTO TD
PACIFIC TRUST BANK FSB TD
CALIFORNIA UNITED BAMK TD
COMMUNITY BANE TD

BAME OF THE S1ERRA TD
PACIFIC CITY BANE TD
ETATE BANE OF IMNDIA (CRLI
HERCHANTS MATIOMAL BANK O
MMERICAN RIVER BANK TD
BANK OF THE SIERRA TD
BRCH MANK TD

MALAGR BANE FEB TD

HEW OMNI BANK KA TD

FIRET FOUNDATION BANK TD
METROPOLLITAN BANE TD
COMMONWEALTH BUSINEEE BAN
CITIZEME BUSIMEEE BANK TD
FIRST CALIFORMIA BANK TD
MANUFACTURERS BAMNK TD

NEW OMM] BANE MA TD
WILSHIRE STATE BANK TD
MISSION VALLEY BANME TD
ShM DIEGO OQOUNTY CREDIT U
BBCH BANK TD

CITY HATIOMAL BANX TD
FOLEOM LAKE BANE TD
MISSION FEDERAL CHEDIT UM
SAN DIEGO ODIMTY CREDIT U
SUMMIT STATE BANE TD
PROVIDENT CREDIT UNION TD
SUMMIT STATE BANK TD
WILSHIRE STATE BANK TD
COMMERCEWEST BANK NA TD
NEW OMNI BANK HA TD
WESTAMERICA BANK TD
WILSHIRE STATE BANK TD
COMMERCE NATIOHAL BANK TD
FARHERS & MERCHANTS BANK
MAMUFACTURERS BANE TD
BAMK LEUMI USh TD

OFFICE OF THE BETATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013

04/03/2013
04/9372013
04 /04 /2013
04/05/2013
04/05/2013
o4/05/2013
04/05/2011
04/10/2013
04/10/2013
04/11/2013
04/11/2013
04/11/2013
04/11/2013
04/12/2013
04/12/2013
o4/12/2013
o04/12/2013
oaf12/3013
04/12/2013
o4/12/2013
o4/12/2013
04/17/2013
04/17/2013
0471772013
04/17/2013
04f17/20113
04/17/2011
04/17/2011
04/18/2013
o4/18/2012
04 /18 2013
04/18/2013
04/1B72013
04/18/2013
04182013
04/18/2013
04/19 2013
04/19/2013
04/19/3013
o4/24/2013

RATE

9.180000
0.189000
0. 190000
0.190000
0.120000
o. 090000
o.130000
0. 170000
0.120000
0.130000
0.100000
0. gRO000
0.100000
0.180000
0.210000
o.170000
0.110000
0.110000
O.030000
Q.0%0000
0. 030000
0. 200000
0.100000
0.100000
0. 120000
0. 140000
0.100000
0.110000
0.200000
0.180000
0.200000
0.020000
0.110000
0.110000
0.110000
0.110000
0. 130000
o.110000
Q.110000
0.130000

FAR VALUE

6, DDD, 000, 00
20,000,000.00
10,000,000, 00
25,000, 000.00
28,000, 000,00
20,000, 000.00
10,000, 000.00

27.000,000.00

2.500,000.00
5,000,000.00
50,000, 000. 00

5,000, 000.00

a,000,000.00
12,000, 000.00

1,500, 000 .00

5,000, 000.00
50,000, 000.00
%0,000,000.00

100,000, 000. 00
2,000,000.00
78, 000, 000. 00

7,000, 000.00
50.000,000.00
45,000, 000.00
S0, 000, 000,00

1,500, 000.00
10, 000, 000.00
50,000, 000.00

5,000,000.00
20, 000, 00000

4,000, 000.00
£6.000, 000.00

5.000,000.00

2,000,000.00
65, 000, 000 .00
8,000,000.00

2,500, 000.00
15,000, 000. 00
50, 000, 000.00
10,000, 000.00

&,000,000.00
20,000,000.00
10,000, 000, 00
25,000, 000,00
25,000, 000,00
20,000, 000.00
10, 000, 000. 00

2,000, 000.00

2.500, 000, 0D

5,000,000, 00
90,000, 000,00

§,000,000. 00

3,000, 000,00
12,000, 000.00

1,500, 000.00

%, 000, 000, 00
50,000,000, 00
S0, 000, 000.00

100, 000, 000.00

2,000, 06000
T8, 00, D00, DO

7,000, 000,00
50,000,000, 00
45,000, 000, 00
50,000,000, 00

1.500,000.00
10, 000, 000. 00
50,000, 000, 00

5.000,000.00
20,000, 000. 00

4.000, 000. 00
66, 000D, 000, 0D

=, 000,000,080

2.000,000.00
65,000, 000. 00

8,000,000.00

2,500, 000,08
35,000, 000. 00
s0,000, 000. 00
10,000, 000. 00

PRICE SOURCE

1. 0000000000
1.0000000000
1. 0600000000
1.0000000000
1.0000000000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1._0000000000
1.0000000000
1. 8000000680
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000060000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000

eages 21

FAIR VALUE

&, 000, 000.00
20,000, 000.00
10,000, 000.00
25.000,000.00
25.000,000.00
20.000,000.00
10,000, 00000
2,000, 000.00
2,500, 000.00
5,000.000.00
S0,000,000.00
5,000,000.00
3,000, 000.00
12,000, 000.00
1,500,000.00
5,000, 000_00
50,000, 000.00
50.000,000.00
180,000, 000.00
2,000,000.00
78,000, 000,00
T.,000,000.00
50, 000, 000.00
45, 000,000.00
50,000, 000.00
1,500, 000.00
10.000,000.00
50,000, 000.00
5.000,000.00
20,000, 000,00
4.00D,000.00
&6, 000,000, 00
5,000, 000,00
2,000,000.00
€5, 000, 000,00
8,000, 000,00
2,500,000.00
15,000, 000.00
S0,000, 000. 00
10,000, 000.00



CUSLP

SYS040336
SYS0401£1
SYS040506
SYSD40558
SYEO40580
SYSD40561
EYED40552
EYSE040174
SYSP40564
S5YS040565
EYS040567
SYS040571
SYS040572
BYS040571
BEYE040391
BYS04D3192
EYED4O5T4H
SYS040575
SYS040576
SYS040%77
SYS040579
SYSD40580
EYRO40393
EYSD4A0398
SYSD40196
EYED40583
EYSH40888
EYSD40398
EYS040586
SYSOA0587T
EYS040588
S¥Y5040589
SYS040590
SY5040512
SYS040405
SYS040622
SY5040412
SYS040413
SYS040624
SYS040626

EASTERN TNTERMATIOMAL BAN

BANK OF SACRAMENTO TD

COMMONMEALTH BUSINESS BAN
FARMERS & MERCHANTS BANE

HECHANICS BANK TD
KWEW OMNI BANKE MNA TD
UNTON BANE HA TD
EAST WEST BAKNE TD
BAME LEUMI USA TD

CITIZENE BUSINESS BANE TD

HALACA BANEK FERB TD
BANK OF THE WEST TD

CITIZENS BUSINESS BANK TD

NEW OMNI BANK HA TD
METHOPOLITAN BANE TD

OFUS RANK TD

1ET CENTURY BAHK WA TD

AMERICAN RIVER BANE TD
COMMERCEWEST BANK HA TD

COMMONWERLTH BUSIHESS
FOLEOM LAKE BANK TD
MALAGA BANK FSR TD
COMMUNITY BANE TD

MERCHANTS NATIONAL BANK O

FIMMIT STATE RANK TD

CITIZENS BUSIMEEE BANK TD

WESTAMERICA BANY TD
AMERICAN RIVER BANK TD

AMERICAN RIVER BANE TD

BANK OF THE SIERRA TD

COMMERCEWEST BANE RA TD

MALAGAR BAMK FEB TD
NEW DMNI BANK HA TD
CITY NATIONAL BANK TD

CALIFORNIA BANK OF COMMER

HSPRC BANK USA HA TD
TORREY PINES BANK TD
UMPQOUA BANE TD

AMERICAN PLUS DBANKE HA TD

BAMK OF THE SIERRA TD

OFFICE OF THE STATE TREASURER

MARKET VALUATION REPORT FOR: 01/31/2013

HMATURITY

04/24/2012
04/25/2013
04/25/2013
04 /25/2013
Baf25,/2011
04/25/2013
04/25/3013
04,/26/2011
04/26/2013
04/26/2013
04/26/2013
0sf02/2013
a5/02/2013
05/02/3013
05/01,/2013
05/03/2013
05/03/2013
a5/031,/2013
05/03/2013
05/03/2013
05/03/2013
05/03 /2013
05/08/2013
a%/08,/2011
05/08/2013
05/08/2013
0s/08,/2011
0%/09,/2013
05/0%9/2013
05/09/2013
05/0%9/2013
05/08/2013
05/09/2013
05/10/2013
05/15/2013
05/15/2013
05/16/2013
05/16/2013
0571672013
05/16/2013

RATE
0.110000
0.200000
0.100000
0.100000
0.130000
0.100000
0.120000
0.200000
0.130000
0.130000
0.030000
0.120000
0.120000
0.100000
0.220000
0.210000
0.120000
0.130000
0.100000
0.100000
0.140000
0.080000
0.200000
0.180000
0.200000
0.120000
0.100000
0.210000
0.140000
0.140000
0.110000
0.090000
0.110000
0.120000
0.170000
0.140000
0.170000
©0.190000
0. 120000
0. 150000

1.%00,000.00
4,000, 600,00
&, 000, 00000
15,000, 000.00
20, 0006, 000 00
2,000, 000,00

150,000, 000, 00

50, 000,000.00
10, 000, 000 .00
0, 000, 000,00
8.000,000.00

134, 000, 000,00

10,000, 000,900
2,000,000.00
2,000, 080,00

10,000, 000,00

16,000, 000.00
2,500, 000. 00
2,500, 000,00
&, 000, 000. 00
1,500, 000.00
%, 000, 000.00

10,000, 000.00
2,000, 000.00
8,000, 000.00

S0, 000, 000.00

50,000, 000.00
2,500, 000.00
7,500, 000.00
15, 000, 000.00
2.500, 000.00
10,000, 000.00
2,000,000.00

50, 000, 000.00
5,000, 000,00

25,000,000.00

15,000, 000.00

50, 000, 000.00

240, 000,00

10,000, 000.00

BOOK VALUE

1.%00,000.00
4, 000, 000.00
5, 000,000.00
35,000,000.00
20, 000, 000. 00
2.000,000,.00

150,000, 000.00

50, 000,000 .00
10,000,000 .00
30, 000,000.00
B, 000, 000.00

134,000, 000.00

30, 000, 000.00
2,000,000.00
2,000, 000 .00

10, 000, 00000

16,000, 000.00
2,500,000.00
2,500,000.00
§, 000, 000.00
1,500, 000.00
9,000, 000.00

30, 000, 000 .00
2, 000, 000. 00
&, 000, 00000

50,000,000.00

50,000, 000.00
2,8%00,000.00
7.500,000.00

15,000, 000.00
2,500, 000,00

10, 000, 000. 00
2,000,000.,00

S0, 000, 000,00
5.000.000.00

25, 000,000.00

15, 000, 000.00

50,000,000.00

240,000.00
10,000,000.00

1.0000000000
L. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0050000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.00000000G00
1.0008000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
10000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000

Pagel 22

FAIR VALUE
1,900, 000.00
&, 000,000.00
5,000, 000,00

15,000,000.00

20, 000, 000, 00
2.000, 000,00

150, 000, 000,00

50,000, 000.00
10,900, 000,00
19, 000, 000.00
8,000, 000. 00

134, 000, 000. 00

30,000, 000,00
2,000, 000.00
2,000, 000,00

o, 000, 000. 00

16,000, 0O0.00
2,500, 000.00
2,500, 000,00
£, 000, 000.00
1,500, 000.00
9,000, 000.00

10,000, 000.00
2,000, 000.00
&,000,000.00

50,000, 000.00

S0, 000, 680, 00
2,500,000.00
7,500, 000,00

15, 000, 000. 00
2,%500,.000.00

10, 000, 006,00
2,000, 000,00

50,000, 000.00
5,000, 000. 00

25,000, 000.00

15,000, 000.00

50, 000, 000.00

240, 000.00

10,000, 000.00



SYS040627
SYS040415
SYS040630
FYE040633
EYEOADEIT
EYS040422
SYS040423
EYE040647
SYS04064%9
BETS040650
SYS0A0428
SYE040652
EYS040433
5YS040656
SYSO406ST
SYS040650
SYS040419
SYS040440
SYS040655
SYS040660
5Y5040661
SYS0406E63
SYS040446
EYS040679
EYE040452
SYSO40584
STS04060%
SYE040457
EYS040458
SYSMAD48S
EYSCM06EE
EYS0M0891
SYS040592
EYS04D4ET
SYS040468
S¥YS040470
SYS040472
SYS040694
SYS040600
SYS040699

SECURITY NAME

CITIZENS BUSINESS BAMK TD
RIVER CITY BANK TD

SAN DIEGD COUNMTY CREDIT U
NEW OMNI BANE MA TD
HILEHIRE STATE BANK TD
MERCHANTS MATIONAL BANK O
TORREY PINES BANK TD

BECH BRME TD

FARMERS & MERCHANTS BANK
FOLSOM LAKE BANK TD
FROVIDENT CREDIT UNION TD
AMERICAM RIVER RBAMNK TD
RIVER CITY BANKE TD
CITIZEMS BUSINESS BANK TD
EVERTRUST BANK TD

MALAGA BAMNK FSB TD
MERCHANTS MATIONAL BRNE O
FIRST MATICONAL BAME OF WO
BANK OF THE WEST TD

BECH BANK TD

CITIZENS BUSINESS BANE TD
MALAGR BANK F5B TD

UNION BANK NA TD

BANK ©F THE SIERRA TD
RIVER CITY BANK TD
FACIFIC ALLIAHCE BANK TOD
SAFE CREDIT UNION TD
HERITAGE BANE OF COMMERCE
COMERICA BANE TD
COMMUMITY BANKE TD
FARMERS & MERCHANTE BANK
TRI COUMTIES BAMKE TD
WILSHIRE STATE BANE TD
15T CAPITAL BAME TD
AMERICAN RIVER BANK TD
FIVE 5TAR BANK TD
METROPOLITAN BANE TD
MANUFACTURERS BANK TD
BANK OF THE WEST TD

BBCH BANK TD

OFFICE OF THE ETATE TREMSURER

MARKET VALUATION REPORT FOR: 03/31/2013

05/16/201)
G5F17/2013
05/17/2013
05/17/2013
05/17/2013
08/29/2013
05/29/2013
05/25/2011
0572572013
05/29f2013
0%/30/2013
0%/30/2013
05/31/2013
05/31/2013
05/31/2013
05/31/2013
0&/0%/2011
06/05/2013
06/ 05/2003
060572013
08/05/2013
06/05/2013
06/ 062013
06/06/2013
a&/07/2013
o8/ /072012
08/07/2011
06/12/2013
06/13/2013
06/12/2013
06122013
08/12/2013
05/12/2013
0&/13/2011
06/13/2013
0&/13/2013
08/L3/2013
G6/13/2013
06/14a/2013
06/14/2013

140000
180000
-120000

[ - - N - T - - B - - Y - B - - - A — - - T - T - - O - R - - I - - - R - B~ N - - T - R - R - T — T - R - K - T - B - - A - A - ]

120000

120000
1TOo000
- 17000
150000
L150000
190000
L180000
-180000
180000

160000

160000
120000
160000
180000

150000

130000
L150000
2110000
180000

160000

170000
1850000
130000
160000
- 1E000Y

180000

130000
< 150000
130000
150000

120000

LAE0000
190000
« 130000
- 140000
120000

30.000.000.00
20,000, 000,00
S0, 000, 000 . Od
2,000,000, 00
a0, 000, 000.00
2,000, 000,00
25,000,000 .00
£0,000. 000,00
35,000, 000. 00
3,000, 000.00
20,000, 06000
1,000, 000,00
20,000, 000,00
25.000,000.00
20,000, 00000
4,000, 000 . QD
2.000,000.00
4.000,000.00
£6.000.000.00
30,000, 000 .00
2%.000.000.00
13,000,000.00
150, 000, 000 . 00
25,000, 000,00
15,000, 000.00
1,500, 000,00
5,000,000, 00
20,000, 000,00
26, 000, 000.00
10.000.000.00
20,000, 000 .00
5,000, 000.00
1%, 000, 000, 00
£.000.000.00
1,500.000.00
10,500,000, 00
4,500,000, 00
50,000, 000.00
100,000,000.00
75, 000, 000,00

30,000,000.00
20,000,000.00
S0, 000, 000 .00
2,000,000.00
10,000, 000.00
7,000, 000.00
25, 000, 000. 00
&0, 000, 000 .00
35,000, 000.00
3,000,000.00
20,000, 000.00
1,000, 000.00
20,000, 000.00
25,000, 000. 00
20,000, 000.00
4,000, 000.00
2,000, 000.00
4,000, 000.00
BE, 000, 000 .00
30,000, 000.00
25.000,000.00
12, 000,000.00
150, 000, 000 00
25,000, 000,00
15,000, 000.00
1,800, 000.00
5,000, 000.00
20,000, 000 .00
25,000, 000.00
a0, 000, oon ., 0o
20,000,000.00
%, 000, 000.00
39,000, 000.00
5, 000, 000, 00
1.500,.000.00
10,500, 000,00
4,500,000.00
50,000, 000.00
100,000, 000. 00
75,000,000.00

PRICE GSOURCE

1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.00000000300
1.0000000000
1.0000000000
1. 0000000000
10900000000
1.0000000000
1.0060000000
1. 0000000000
1.0000000000
L.ogooooonon
1. 0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
10000000000

Pagel 21
FAIR VALUE

30,000, 000.00
20,000, 000.00
50,000, 000.00
2.000,000.00
30,000,.000.00
2,000,000.00
25,000, 000,00
£0.000.000.00
35,000, 000. 00
3,000,000.00
20,000, 060. 00
1,000, 000.00
20,000, 000. 00
25,000, 000,00
20,000, 000.00
4,000, 000.00
2,000, 000.00
4, 000,000.00
£6.000,000.00
30,000, 000, DD
25,000, 000. 00
12,000.000.00
150, 000, 00000
25,000,000.00
15.000,000. 00
1,500,000.00
S.000,000.00
20.000.000.00
25,000, 000.00
30,000, 000.00
20,000,000.00
5,.000,000.00
1%, 000, 000 . 00
5,000, 000.00
1.%00,000.00
10,500, 000.00
4.500,000.00
50.000.000.00
100, 000, 000.00
75.000.000.00


http:75,000,000.00

SYS040701
BYE0407T02
SYS040704
SYS040492
EYBO40TOR
SYRDLOTIO
EYEN407TIS
SYS040726
SYS040728
EYZ040406
EYED40497
SY5040503
$¥5040509
5¥5040510
SYE040811
SYE040513
SYB040516
EYED40515
E¥YS040520
SYS040827
SYS040531
SYS040532
SYEC40533
EYE040815
5YS040537
EYR040538
EYEQ40540
EYS040542
SYE040528
SY5040555
BY3040544
E¥YS040587
S¥5040559
SYS040655
S¥Y3040563
EYS040568
SYB040568
EYEQ4QEED
EYS040578
5YS040582

SECURITY HAME

COMMERCE NATIONAL RANE TD
COMMERCEWEST BANK MA TD
FACIFIC CITY BANE TD
TORREY PINEE BANE TD
COMMONWERLTH BUSTHESS BAN
PACIFIC CITY BANK TD

CITY MATIONAL BAMK TD

SAN DIEGO COUNTY CREDIT U
MISSION COMMUNITY BANK TD
COMMUNITY DUSTHESS DAME T
OFEM BAMK TD

COMERICA BANE TD

STATE BANK OF INDIA (CALI
TORREY PINES BANK TD
TRAVIS CREDIT UNIOM TO
AMERICAN RIVER BANE TD
FIVE STAR RANE TD

PACIFIC WESTERH BANK TD
WESTAMERICA BANK TD

15T CENTURY BANK HA TD
COMERICA BMNE TD
COMMUNITY RANE TD

FIVE STAR BANE TD
MECHANTCES BANE TD

PACIFIC ALLIANCE BANK TD
STATE DAMK OF INDIA (CALI
CALIFORNIA BANE OF COMMER
EAST WEST BANK TD
AMERICAN RIVER BANE TD
EAST WEST BANKE TD

STATE DANE OF INDIA (CALI
18T CAPITAL BANK TD
HERITAGE DANE OF COMMERCE
NEW OMNI BANK NA TD

18T CENTURY BAMKE WA TD
COMMONWEALTH BUSINESS BAN
SUMMIT STATE DANK TD
EUMMIT STATE BANK TD

FIVE STAR BANK TD

BANK OF SACRAMENTO TD

MARKET VALUATION REPORT FOR:

06/14/2013
OES1472013
06/14/2013
0E/21/2013
08212013
05/21/2013
D&/2572013
05/26/2013
06/26/2013
07/05/2013
0Ff05/72013
07/10/2013
07f11/2013
07f11/2013
orfi11/2013
07/12/2013
07/12/2013
07/12/2011
07/12f2013
a7f17/2013
07/17/2012
07/17/3011
orf17/2013
07/17/2011
07/17/2013
07/17/2013
071852013
0T/ 1852003
0724 2013
07/24/2013
07/25/2013
0TS 2EFT0L3
07/25f2013
07/25 2013
07/28 2011
07/26/2011
07/26/2011
07r3IL/2003
0B 02/2003
0B/07/2013

OFFICE OF THE STATE TREASURER

0. 140000
0.120000
0.120000
0.130000
@.030000
0.110000
0.120000
0.100000
0.130000
0.179000
0.150000
0.160000
0.L170000
0.l40000
0.140000
o. 160000
0. 130000
0.150000
0. 130000
0.1%20000
0. 150000
0. 150000
Q.130000
0.180000
Q.150000
0.160000
0.140000
0.140000
D.1e0000
0.130000
0.170000
0.130000
0.150000
0.160000
D.150000
0.130000
0.150000
0.160000
0. 140000
0.160000

PAR VALUE

4,000,000, 00
5.000.000.00
4,500, 000.00

S0,000,000.00
£, 000, 000,00

20,000, 000 00

S0, 000, 000.00

S0, 000, 000. 00

10,000, 000.00
3,000,000.00
2,000,000.00

S0, 000, 000 _00

12,000,000.00

2%, 000,000.00

40,000,000.00
2,000, 000.00

14,500,000 .00
L0, 000, Q00 .00

80,000, 000 .00

G, 000,000.00
75, 000, 000 00
25,000, 000 .00

2,000,000.00
20,000,000.00
4,000,000.00
23,000, 000.00
5,000,000.00
50,000, 000,00

3,000, 000.00

125,000, 000.00
3,000,000.00
1,000,000.00

S0, 000, 000 .00
2,000,000.00
12,000,000.00
5,000,000, 00
3.500,000.00
4,000,000,00
1,000,000.00
4,000,000,00

0373172013

BOOK VALUE

4,000,000, 00
5,000,000, 00
4,500,000.00
50,000,000, 00
5,000,000, 00
20,000,000.00
50,000,000.00
50, 000, 000.00
10.000,000,00
3.000,000.00
2,000,000.00
50,000,000 00
12,000, 000,00
25,000,000.00
40,000,000 .00
2,000,000.00
14,500,000.00
10,000, 000,00
80,000, Q0g . 00
6,000,000.00
75,000, 009 .00
25,000,000 .00
2,000,000.00
20,000, 000.00
&, 000, 000 .00
23.000.000.00
5.000,000.00
50,000,000, 00
3,000,000.00
125, 800, 000 . 00
3,000,000.00
1,000,000.00
50,000, 000.00
2,000,000.00
12,000,000.00
5,000,000, 00
3.500,000.00
4,000,000.00
3,000,000.00
4.000,000.00

PRICE
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000090
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1,0000000000
1.0000000000
1.0000000000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1.0000000000

pagel 24

FAIR VALLFE

4.,000,000.00
S, 000, 000,00
4.500,000.00
50,000, 000.00
5,000,000,00
20,000, 000.00
§0,000,000.00
50,000, 000.00
10,000, 000.00
1,000,000.00
2,000,000.00
50,000,000.00
12,000, 000.00
28,000,000.00
40,000, 000. 00
2,000,000.00
14,500, 000.00
10,000, 000.00
B0, 000,000.00
6,000,000.00
75,000, 000.00
25,000, 000.00
2,000.000.00
20,000, 000.00
4, 000,000.00
23,000,000.00
5,000, 000.00
S0, 000, 000,00
3,000,000.00
125,600, 000, 60
3,000,000.00
1,000, 000,00
50,000, 000,00
2,000,000.00
12,000, 000.00
5,000,000, 00
3,500,000.00
4,000,000, 00
3,000,000, 00
4,000,000, 00



CUSIP

SYS040584
5Y5040551
E¥5040592
SYS040620
FYE040621
EYE040E23
BEYS040625
SY5040628
5YS040629
SY5040631
EY¥YE040639
SYS040648
5Y5040651
E¥5040883
S¥E040654
EYS040662
BYS04056E0
5¥5040681
SYS040682
SYS040683
5YS040606
S¥504058%9
SY¥S040690
SYS040693
BYE040695
EYS040700
EYRO40T03
SYS040703
SY5040706
SYS040707
5YE040702
SYS0407327
SYE040728

Book Value:

ALP

Boak + ATD:

SECURITY MAME

COMERICA BANE TD

STATE BAMK OF INDIA ([CALI
EAST WEST BANK TD
COMERICA BANK TD

FIRST FOUNDATION BANK TR
ETATE BAHE OF INDIA [CALI
AMERICAN RIVER BANK TD
FIVE STAR BRHE TD
MECHANICS BANE TD
COMMAMNITY BRNK TD
COMMONWEALTH BUSINESS BAN
CENTEAL VALLEY COMMUNITY
HEW OMNI BANK MA TD
COMERICA BANKE TD
METROFPOLITAN BANE TD
COMMONWEALTH BUSINESS BAN
FIRST FOUNDATION BANK TD
OAK VALLEY OCOMMUNITY BANK
COMMERCE MATIOMAL BANK TD
NEW OMMNI BANK MA TD
SUMMIT STATE BANK TD
FIRST MATIOHAL BAMK OF NO
STATE BANK OF IMDIA (CALI
CENTRAL VALLEY COMMUNITY
FROSPECTORS FEDERAL CREDI
CALIFORNIA BANE OF COMMER
NEW OMNI BANK NA TD
CAPITALEQURCE BAMK TD
COMMUNMITY BANE TD

OPEN BANE TD

COMMIMITY 15T BANK TD
TRAVIS CREDIT UNION TD
HERITAGE BANK OF COMMERCE

0S8y
4,339, 640,000.00
0.00
4,339, 840,000. 00

MARKET VALUATION REPORT FOR:

OFFICE OF THE STATE TREASURER

MATURITY RATE
08/07/2013 0.160000
oa/oB/f2043 G.170000
08/09/2013 0.140000
oa/14/2013 0.160000
oaf14/2013 0.140000
08/14/30131  0.170000
08/15/2003  0.180000
08/15/2013 0.150000
0as15/2013 0.180000
08/16/2013 0.170000
0E/23/3013  0.160000
08/28/2013  0.190000
0B/29/2013 0.170000
08/29/72011 G.190000
0B/297/2013 0. 200000
09/04/2013  0.150000
0970572013 0.150000
08/05/2013 0.150000
QS/0ES 2013 .170000
05/06/2013 0.150000
0%/06/2013  0.170000
05/11/2003 0.180000
09/11/2013 0.180000
057122013 0.170000
09/12/2013 0.170000
0%3f13/2013  0.150000
03/13/2013 0.150000
09/18/2013  0.140000
0%/18/2013 0.1&80000
0%/20/32013  0.140000
0572072003 0. 170000
03/25/2013  0.140000
05/27/2013 6.160000
- TIME DEPOSIT 153

PAR VALUE

50,000, 000. 00
2,000,000.00
75, 000,000.00
25,000, 000 .00
12,000, 000,00
S, 000, 000.00
&,500,000.00
B, 000,000.00
20,000,000.00
25,000,000.00
5,000,000.00
5,000, 000.00
5,000,000.00
7E5.000,000.00
1.000,000.00
5,000,000.00
12,000, 000,00
3.500,000.00
16,000, 000.00
1.000,000.00
12.000,000.00
1%.000,000.00
S.000,000.00
5,000,000.00
4,000,000, 00
10,000, 000.00
2,000,000.00
40,000,000.00
35.000,000.00
7,000,000.00
2,000,000, 00
10,000, 000.00
15, 000,000.00

4,339, 640,000.00

03/31/2013

BOOK VALUE

50,000, 000 . 00
2,000,000.00
75,000,000.00
25,000,000.00
12,000,000.00
&, 000,000.00
&,500,000.00
B.000,000.00
20,000, 000.00
25,000,000.00
5,000,000.00
&, 000, 000.00
5.,000,000.00
75,000, 000,00
1.000,000.00
5,000, 000,00
12,000, 000,00
3,.500,.000.00
1€.000,000.00
1.000,000.00
12.000,000.00
1%.000,000.00
5.,000,000.00
S, 000,000.00
4,000,000.00
10,000, 000.00
2,000,000.00
40, 000, 000, 00
3%,000,000.00
2,000,000, 00
2,000,000, 00
10, 000, 000.00
15,.000,000.00

4,339, 640,000.00

1.0000000000
1.0080000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0093000000
1.0000000000
1.0000000000
1. 0000000000
1.0000000000
1. 0000000000
1.0003000000
1.0002000000
1.0000002000
1. 0000000000
1. 0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
10000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000
L.0000000000
1.0000000000
1.0000000000
1.0000000000
1.0000000000

Pagel 25

FAIR VALUE
50,000, 000.00
2,000,000.00
75,000, 000.00
25,000, 000.00
12,000,000.00
5,000, 000.00
6,500, 000.00
8,000,000.00
20,000, 000.00
25,000,000.00
5,000, 000.00
5,000, 000.00
5.000,000.00
78,000, 000,00
1,000, 000,00
5,000,000, 00
12,000, 000,00
3. 500,.000.00
1€.000,000.00
1,000, 000,00
12.000. 000,00
15,000, 000.080
5.000,000,00
5, 000, 000 . 00
4,000, 000,00
10,000, 000.00
2,000,000.00
40,000,000.00
35,000,000.00
2,000, 000. 00
2, 000,000.00
10,000, 000.00
15,000, 000.00

4,339,.640,000,00


http:35,000,000.00
http:40,000,000.00
http:000,000.00
http:000,000.00
http:000,000.00
http:75,000,000.00
http:5,000,000.00
http:5,000,000.00
http:25,000,000.00
http:75,000,000.00
http:50,000,000.00
http:000,000.00
http:000,000.00
http:2,000,000.00
http:000,000.00
http:40,000,000.00
http:000,000.00
http:5,000,000.00
http:12,000,000.00
http:1,000,000.00
http:16,000,000.00
http:2,000,000.00
http:5,000,000.00
http:25,000,000.00
http:2,000,000.00
http:4,339,640,000.00
http:15,000,000.00
http:10,000,000.00
http:15,000,000.00
http:3,500,000.00
http:1,000,000.00
http:75,000,000.00
http:000,000.00
http:25,000,000.00
http:8,000,000.00
http:12,000,000.00
http:000,000.00
http:339,640,000.00
http:339,640,000.00

SECURITY HAME

ABSE
ABSS
ABSS
ARSS
ARBSS
ABSS
MRS5S
ARSS
ABSS
ABSS
ARSS
RRSS
RBES
ABSS
MRS5S
ARSS
ABSS
ARSS
nEES
RRSS
ABRES
AB5SS
ABRSS
ABSS
ABSS
ABSS
ARSS
ABSS

1120037
1120043
1120049
1230001
1230002
1230003
1230004
1230005
1230007
1230008
1230008
1230010
1230011
1230012
1230013
1230014
1230015
1230016
1230017
1230018
1230019
1230020
1230021
0780113
1230022
1230023
1230024
1230025

GF LOAN 10

MATURITY

04/19/2013
05/17/2013
05/17/2013
09/20/2013
08/20/2013
09/20/2013
10/18/2013
1071872013
10/18/2013
10/18/2011
1171572013
1171572013
11/15/2013
1271372013
12/13/2013
12/13/2013
01/17/2014
01/17/2014
02/21/2014
02f21/2014
02/21/72014
0272172014
02/21/2014
03/15/2014
03/21/2014
03/21/2014
03/21/2014
03/21/2014
e ————

OFFICE OF THE 5TATE TRERSURER

MAREET VALUATION REPORT FOR: 03/31/2013

RATE

0.36200000
0.38200000
0.36200000
0.34500000
0.34500000
0. 34500000
0.32700000
0.32700000
0.32700000
0.32700000
0.32100000
0.32100000
0.32100000
0.33500000
0.33500000
0.33500000
0.29500000
0.29500000
0.28400000
0.28400000
0.28400000
0.28400000
0.28400000
5. 00000000
0.27300000
0.27900000
0.27300000
0.27900000
0. 27300000

PAR/BOOK VALUE

2,369,000.00
1,82%,000.00
1,760,000.00
14,473,000.00
1,75%,000.00
25,110, 000.00
1,310, 000.00
1,568, 000.00
18,608, 000.00
300,000.00
800, 000.00
2,223,000.00
2,378, 000.00
27,970,000.00
1,095.000.00
2,495, 000.00
1,651, 000.00
2,943,000.00
1,125,000.00
1,493, 000.00
1,401, 000.00
1,341, 000.00
57,564, 000.00
15,700,191.43
83,563, 000.00
1,791, 000.00
3,042, 000.00
i,818,000.00
431, 500, 000.00

712,079,181.43

PRICE

B R e e e e e e e
(=]
=]

Fage # 26

FAIR VALUE

2,369, 000. 00
1,829,000.00
1,760,000.00

14,473,000.00
1,759, 000,00
25,110, 000.00
1,310, 000.00
1,568, 000,00
18, 608, 000.00
300, 000.00
900, 000. 00
2,223,000.00
2,378,000.00
27,970, 000.00
1,095, 000.00
2,495, 000.00
1,651, 000.00
2,943,000.00
1,125,000.00
1,493, 000.00
1,401, 000.00
1,341,000.00
57, 564,000.00
15, 700,191.43
B3,563,000.00
1,791,000, 00
3,042,000.00
2,818,000.00

431, 500, 000. 00

712,079,191.43



Tatal

Total

OFFICE OF THE 5STATE TREASURER

MARKET VALUATION REPORT FOR: 03/31/2013

Paged 27

# of Ttema :
Par Value :
Book Valus :
Fair Value i

Acerual

Book Value :

AIFP

Baok + AIP -

447
59,687,810,333.92
58.740,520,811.3%
58,820,916, 943. 44

22,859,615.62

58.740,520,811.39%
253,357.96
50, 740,774,16%.35
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