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As of: 30-Nov-2009

Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: CASH EQUIVALENTS - MISCELLANEOUS
22,761,706.00 892995T50 ARIZONA TREASURY REPO                              

 
1.00 22,761,706.00 22,761,706.00

94.84
22,761,800.84

0.00 1.43%

TOTAL: CASH 
EQUIVALENTS - 
MISCELLANEOUS

22,761,706.00 22,761,706.00
22,761,706.00

94.84
22,761,800.84

0.00 1.43%

 

Category Long Description: CASH EQUIVALENTS - REPURCHASE AGREEMENTS
134,710,742.68 07299L595 TRI-PARTY REPO CITIGROUP GLOBAL MARKETS 0.08%      

01/DEC/2009                                        
100.00 134,710,742.68 134,710,742.68

2,095.50
134,712,838.18

0.00 8.46%

TOTAL: CASH 
EQUIVALENTS - 
REPURCHASE 
AGREEMENTS

134,710,742.68 134,710,742.68
134,710,742.68

2,095.50
134,712,838.18

0.00 8.46%

 

Category Long Description: CASH EQUIVALENTS - STIF
0.00 928989383 JP MORGAN U S GOVT AGENCY SHARES                   

 
100.00 0.00 0.00

0.12
0.12

0.00 0.00%

TOTAL: CASH 
EQUIVALENTS - 
STIF

0.00 0.00
0.00
0.12
0.12

0.00 0.00%

 

Category Long Description: FIXED INCOME - CORPORATE BONDS
22,470,000.00 00206RAC6 AT&T INC FRN 05/FEB/2010 USD1000                   

QUARTERLY FLOATING 02/05/2010 
99.96 22,459,913.55 22,459,913.55

6,136.41
22,466,049.96

0.00 1.41%

2,500,000.00 02580EBS1 AMERICAN EXPRESS BK FSB MTN VR                     
26/APR/2007-26/APR/2010                            

99.63 2,496,210.32 2,490,710.00
81.68

2,490,791.68

(5,500.32) 0.16%

10,000,000.00 060505DG6 BANK OF AMERICA CORP FRN 13/AUG/2010 USD5000       
QUARTERLY FLOATING 08/13/2010 

99.95 10,000,000.00 9,994,760.00
2,212.51

9,996,972.51

(5,240.00) 0.63%

13,000,000.00 06406HBF5 BANK NEW YORK MTN BK ENT VR                        
07/DEC/2007-07/DEC/2009                            

100.00 13,000,000.00 13,000,000.00
20,152.86

13,020,152.86

0.00 0.82%

5,000,000.00 14912L3V1 CATERPILLAR FINL SVCS MTNS BE VR                   
QUARTERLY FLOATING 05/07/2010 

100.20 5,000,000.00 5,009,945.00
2,369.00

5,012,314.00

9,945.00 0.31%

15,000,000.00 25468PCF1 WALT DISNEY CO. FR MTN 16/JUL/2010 USD1000         
QUARTERLY FLOATING 07/16/2010 

100.09 14,985,813.63 15,012,975.00
6,786.15

15,019,761.15

27,161.37 0.94%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - CORPORATE BONDS
21,370,000.00 36962G2H6 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        

12/MAR/2010 USD1000                                
100.00 21,370,000.00 21,370,812.06

15,265.27
21,386,077.33

812.06 1.34%

10,000,000.00 36962G2M5 GENERAL ELECTRIC CAPITAL CORP FLTG RATE NTS        
QUARTERLY FLOATING 04/10/2012 

97.15 10,000,000.00 9,714,620.00
5,504.07

9,720,124.07

(285,380.00) 0.61%

4,800,000.00 38141EKV0 GOLDMAN SACHS GRP INC MTN BE VR                    
26/DEC/2006-23/DEC/2009                            

99.98 4,799,168.51 4,799,168.51
3,398.31

4,802,566.82

0.00 0.30%

10,000,000.00 38141ELE7 GOLDMAN SACHS GROUP INC 0% MTN 28/JUN/2010 
USD1000 
 

100.00 10,000,000.00 10,000,240.00
6,811.20

10,007,051.20

240.00 0.63%

7,362,000.00 428236AP8 HEWLETT-PACKARD CO FLTG RATE NTS 15/JUN/2010       
QUARTERLY FLOATING 06/15/2010 

100.05 7,366,256.70 7,366,019.65
5,652.98

7,371,672.63

(237.05) 0.46%

40,000,000.00 46623ECW7 JP MORGAN CHASE & CO VAR 07/MAY/2010               
QUARTERLY FLOATING 05/07/2010 

100.05 40,000,000.00 40,019,760.00
7,707.57

40,027,467.57

19,760.00 2.51%

14,750,000.00 59018YE72 MERRILL LYNCH & CO INC FLTG RATE NTS 
05/JUN/2012   
QUARTERLY FLOATING 06/05/2012 

96.30 14,710,846.91 14,203,512.50
18,735.79

14,222,248.29

(507,334.41) 0.89%

10,000,000.00 718507BQ8 PHILLIPS PETROLEUM 8.75% BDS 25/MAY/2010 
USD1000   
SEMI-ANN. 8.750% 05/25/2010 

104.06 10,399,090.88 10,405,580.00
14,502.76

10,420,082.76

6,489.12 0.65%

449,973,340.44 929274D FDIC-CITIBANK NOW ACCOUNT 0.20% 15/DEC/2010        
 

100.00 449,973,340.44 449,973,340.44
74,995.56

450,048,336.00

0.00 28.28%

3,000,000.00 92976WBF2 WACHOVIA CORP GLOBAL MTN SR NT FLOAT 10            
26/JUL/2010                                        

99.88 2,999,404.49 2,996,511.00
899.17

2,997,410.17

(2,893.49) 0.19%

10,000,000.00 949746NZ0 WELLS FARGO & CO NEW FLTG RATE NTS 29/JAN/2010     
USD1000                                            

100.00 10,000,000.00 10,000,000.00
6,514.10

10,006,514.10

0.00 0.63%

TOTAL: FIXED 
INCOME - 
CORPORATE 
BONDS

649,225,340.44 649,560,045.43
648,817,867.71

197,725.39
649,015,593.10

(742,177.72) 40.78%

 

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,000.00 3128X7D35 FEDERAL HOME LN MTG CORP VAR RT 16/DEC/2009        

 
99.99 9,999,406.68 9,999,406.68

557.30
9,999,963.98

0.00 0.63%

10,000,000.00 3128X7ZS6 FEDERAL HOME LN MTG CORP VAR RT 07/DEC/2009        
 

100.00 9,999,765.67 9,999,765.67
1,022.37

0.00 0.63%
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STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
10,000,788.04

30,000,000.00 31331GFF1 FEDERAL FARM CR BKS GLOBAL CONS BD 1.75%           
01/DEC/2009                                        

100.00 30,000,000.00 30,000,000.00
262,500.00

30,262,500.00

0.00 1.90%

7,800,000.00 31331S4X8 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 10      
MONTHLY FLOATING 09/01/2010 

99.99 7,801,108.33 7,799,118.60
997.75

7,800,116.35

(1,989.73) 0.49%

22,000,000.00 31331SG64 FEDERAL FARM CR BKS CONS SYSTE CONS BD FLT 10      
MONTHLY FLOATING 06/22/2010 

100.00 22,002,239.74 22,000,924.00
861.08

22,001,785.08

(1,315.74) 1.38%

35,000,000.00 31331XQN5 FEDERAL FARM CR BKS CONS CONS BD FLT 12            
MONTHLY FLOATING 02/22/2012 

99.77 34,996,095.29 34,919,185.00
1,107.41

34,920,292.41

(76,910.29) 2.19%

10,000,000.00 31331Y7D6 FEDERAL FARM CR BKS CONS CONS BD FLT 10            
25/MAR/2010                                        

100.03 10,001,268.25 10,002,900.00
376.57

10,003,276.57

1,631.75 0.63%

11,400,000.00 3133XCUR2 FEDERAL HOME LOAN BANKS 4.5% MTG BDS 
10/SEP/2010   
SEMI-ANN. 4.500% 09/10/2010 

103.15 11,565,937.27 11,758,837.80
116,204.42

11,875,042.22

192,900.53 0.75%

9,340,000.00 3133XPNX8 FEDERAL HOME LOAN BANKS 2.625% BDS 
12/MAR/2010     
USD10000 SER'Z4-9010                               

100.67 9,344,168.21 9,402,951.60
54,182.32

9,457,133.92

58,783.39 0.59%

25,000,000.00 3133XS4Q8 FEDERAL HOME LOAN BANKS CONS BD FLT 09 
02/DEC/2009 
 

100.00 25,000,185.03 25,000,185.03
18,312.53

25,018,497.56

0.00 1.57%

50,000,000.00 3133XTLZ7 FEDERAL HOME LOAN BANKS CONS BD FLT 10 
29/APR/2010 
QUARTERLY FLOATING 04/29/2010 

99.95 50,000,000.00 49,974,450.00
0.50

49,974,450.50

(25,550.00) 3.14%

5,000,000.00 3133XTYT7 FEDERAL HOME LOAN BANKS CONS BD 0.54% 
22/JUN/2010  
SEMI-ANN. 0.540% 06/22/2010 

100.12 5,002,326.92 5,006,235.00
11,951.47

5,018,186.47

3,908.08 0.32%

50,000,000.00 459053SZ8 INTL BK FOR RECON &DEV DISC NT MATURES 
12/FEB/2010 
 

99.97 49,984,791.62 49,984,791.62
0.00

49,984,791.62

0.00 3.14%

48,000,000.00 459053TP9 INTL BK FOR RECON &DEV DISC NT MATURES 
26/FEB/2010 
 

99.96 47,982,600.00 47,982,600.00
0.00

47,982,600.00

0.00 3.01%

36,550,000.00 459058AG8 INTERNATIONAL BANK FOR REC & DEV 1.05% NTS         
SEMI-ANN. 1.050% 04/06/2010 

100.26 36,656,157.18 36,645,726.87
314,396.70

36,960,123.57

(10,430.31) 2.32%

TOTAL: FIXED 
INCOME - 
GOVERNMENT 
BONDS

360,090,000.00 360,336,050.19
360,477,077.87

782,470.42
361,259,548.29

141,027.68 22.70%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: FIXED INCOME - GOVERNMENT BONDS
 

Category Long Description: MISCELLANEOUS - CURRENCIES
(525.64) CASH USD 

 
1.00 (525.64) (525.64)

0.00
(525.64)

0.00 (0.00%)

TOTAL: 
MISCELLANEOUS 
- CURRENCIES

(525.64) (525.64)
(525.64)

0.00
(525.64)

0.00 (0.00%)

 

Category Long Description: MISCELLANEOUS - OTHER
 EXPENSE INVESTMENT MGT FEE 

 
 (388,411.01) 0.00

(388,411.01)
(388,411.01)

 (0.02%)

 EXPENSE MANAGEMENT FEES 
 

 (21,123.78) 0.00
(21,123.78)
(21,123.78)

 (0.00%)

TOTAL: 
MISCELLANEOUS 
- OTHER

 (409,534.79)
0.00

(409,534.79)
(409,534.79)

 (0.03%)

 

Category Long Description: SHORT TERM INVESTMENTS - COMMERCIAL PAPER ( INTEREST BEARING)
20,000,000.00 19121BBH1 COCA-COLA COMPANY CORPORATE COMMERCIAL 

PAPER       
DISCOUNT DTD 20/OCT/2009 DUE 17/FEB/2010 .24%      

99.97 19,993,444.49 19,993,444.49
0.00

19,993,444.49

0.00 1.26%

5,000,000.00 64105GZE7 NESTLE CAP CORP CORPORATE COMMERCIAL PAPER         
DISCOUNT DTD 18/MAR/2009 DUE 14/DEC/2009 .71%     
 

100.00 4,999,873.57 4,999,873.57
0.00

4,999,873.57

0.00 0.31%

15,000,000.00 770112P JOHNSON ZCP 03/MAY/2010                            
 

98.89 14,989,162.43 14,833,959.00
0.00

14,833,959.00

(155,203.43) 0.93%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
COMMERCIAL 
PAPER ( 
INTEREST 
BEARING)

40,000,000.00 39,982,480.49
39,827,277.06

0.00
39,827,277.06

(155,203.43) 2.50%

 

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
54,550,000.00 313385PZ3 FED HOME LOAN DISCOUNT NOTES 0% NTS 

02/DEC/2009    
0.000% 12/02/2009 

100.00 54,549,376.73 54,549,376.73
0.00

54,549,376.73

0.00 3.43%

50,000,000.00 313385QJ8 FEDL HOME LOAN BK ZCP 11/DEC/2009                  
0.000% 12/11/2009 

100.00 49,999,583.35 49,999,583.35
0.00

0.00 3.14%
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Institutional Accounting Detailed Net Asset Valuation

STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: SHORT TERM INVESTMENTS - DISCOUNTED NOTES
49,999,583.35

25,000,000.00 313397QE4 FEDL HOME LN MTG CORP ZCP 07/DEC/2009              
 

99.99 24,997,063.15 24,997,063.15
0.00

24,997,063.15

0.00 1.57%

25,000,000.00 313397QF1 FEDL HOME LN MTG CORP DISC NT MATURES 
08/DEC/2009  
0.000% 12/08/2009 

99.99 24,998,637.98 24,998,637.98
0.00

24,998,637.98

0.00 1.57%

25,000,000.00 313397QG9 FEDL HOME LN MTG CORP DISC NT MATURES 
09/DEC/2009  
 

99.99 24,998,444.76 24,998,444.76
0.00

24,998,444.76

0.00 1.57%

15,000,000.00 313397QM6 FEDL HOME LN MTG CORP ZCP 14/DEC/2009              
 

99.99 14,998,432.26 14,998,432.26
0.00

14,998,432.26

0.00 0.94%

50,000,000.00 313589QQ9 FEDERAL NATL MTG ASSN DISC NT MATURES 
17/DEC/2009  
0.000% 12/17/2009 

99.99 49,996,303.92 49,996,303.92
0.00

49,996,303.92

0.00 3.14%

35,000,000.00 313589SA2 FEDERAL NATL MTG ASSN DISC NT MATURES 
20/JAN/2010  
 

99.99 34,995,625.00 34,995,625.00
0.00

34,995,625.00

0.00 2.20%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
DISCOUNTED 
NOTES

279,550,000.00 279,533,467.15
279,533,467.15

0.00
279,533,467.15

0.00 17.56%

 

Category Long Description: SHORT TERM INVESTMENTS - TREASURY BILLS
25,000,000.00 767749D UNITED STATES ZERO 01/10                           

 
100.00 24,996,704.06 24,999,725.00

0.00
24,999,725.00

3,020.94 1.57%

30,000,000.00 912795R37 UNITED STATES TREAS BILLS DT                       
0.000% 12/10/2009 

100.00 29,999,797.50 29,999,797.50
0.00

29,999,797.50

0.00 1.88%

25,000,000.00 912795R60 UNITED STATES TREAS BILLS DT                       
02/JUL/2009-31/DEC/2009                            

99.99 24,998,645.87 24,998,645.87
0.00

24,998,645.87

0.00 1.57%

25,000,000.00 930390D UNITED STATES TREAS BILLS DT                       
12/MAR/2009-11/MAR/2010                            

99.98 24,994,409.66 24,995,350.00
0.00

24,995,350.00

940.34 1.57%

TOTAL: SHORT 
TERM 
INVESTMENTS - 
TREASURY BILLS

105,000,000.00 104,989,557.09
104,993,518.37

0.00
104,993,518.37

3,961.28 6.60%

 

Category Long Description: 
0.00  Net Income Payable 0.00 (576,851.72) 0.00 0.00 (0.04%)
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STATE OF ARIZONA - POOL 5 (LGIP)
Quantity Security ID Security Description

Security Description 2
Market Price Cost Base Market Value Base

Accrued Income Base
Market Value + Accrued Income Base

Unrealized Gain/Loss Base % of Fund

Category Long Description: 
 (576,851.72)

(576,851.72)

0.00  Net Income Receivable 
 

0.00 545,059.96 0.00
545,059.96
545,059.96

0.00 0.03%

TOTAL: 0.00 (31,791.76)
0.00

(31,791.76)
(31,791.76)

0.00 (0.00%)

 

Grand Total 1,591,337,263.48 1,591,432,196.84
1,591,121,131.20

541,059.72
1,591,662,190.92

(752,392.19) 100.00%
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