
Month Fair Value Market Value + Accrued Interest Participant Account 
Factor  of Investment Pool Balance + Interest Due

July 2020 1.0333 $30,853,969,020.65 $29,860,720,202.37

August 2020 1.0286 $30,626,181,024.33 $29,775,230,007.71

September 2020 1.0269 $30,639,712,909.10 $29,836,090,840.82

October 2020 1.0243 $30,893,885,440.69 $30,160,419,111.76

November 2020 1.0220 $30,505,144,470.96 $29,847,667,293.95

December 2020 1.0261 $31,184,531,083.29 $30,392,165,810.92

January 2021 1.0081 $33,387,620,966.96 $33,118,170,333.34

February 2021 0.9970 $33,047,678,638.37 $33,147,304,289.82

March 2021 0.9970 $33,973,177,443.83 $34,074,054,722.50
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Fair Value of Investments - Fiscal Year 2020-2021

***For financial reporting purposes, the fair value factor is now calculated assuming the participant interest 

due will be reported as a receivable.  Participant interest due is the interest earned during one month but 

posted to participant accounts as of the 1st day of the following month.  To calculate the participant 

proportionate share of fair value, the fair value factor should be multiplied by the corresponding month 

end participant balance posted on the monthly statement.

Market Value amount includes market value adjustment for Security Lending.


